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Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONMAS ottt eeniens | eeiiieens 3,942,246,432 | ..ooovvercrerrrerrrerenenes [ e 3,942,246,432 | ........... 3,890,763,372
2. Stocks:
2.0 Preferred SIOCKS. ...t ssssesssssssesssins | eesssesssnensesesnessensssnsses | nensseeni st | sereseess st (U R
2.2 COMMON SIOCKS.....vevurereerenresseessereseeseseessessssesssssessssesssessseesssssssessssesssseesssssssssssnenes | sesssesens 8,308,630,413 | ...oovvercrererrrreerneerneees [ e 8,308,630,413 | ........... 8,203,540,277
3. Mortgage loans on real estate:
BT FIISEIBNS ..ottt | estienbe e ense | sebinse ettt | et LU N
3.2 Other than firStIENS.........cvvvvrerreceress et resi st sssssessenss | eesseesssnessesesnssssssssensses | sonesssssesssesssssssesssesssns | sevessesssessssessssnesseness (U
4. Real estate:
4.1 Properties occupied by the company (less $
ENCUMDIANCES)......vvvsveiissise et besse s ssss st s ss bbb s s s s st sses s ssssessesssssssasses | absssssessessessssestessessssessens | srsesessssessesssssssessesssssssns | sevessesessesssssssessessssensns (11 TR
4.2 Properties held for the production of income (less §.......... 0
ENCUMDIANCES)......vvviveiiesiieiseesstesses sttt sss st bt b st s s s s st ssesssbssses s bsnsasas | absssssessessessssestessnssssensess | sosessessssessesssssssessessssssens | nevessesesssesssssessessssensns (11 TR
4.3 Properties held for sale (less §.......... 0 ENCUMDIANCES)......ocvuevievcreeereieiseseisessisssesesiess | srevesiesssesissessessssssssnns | eevesesisssssesssessssssssessssnes | eesessesssessesssssesssssssses (01 O
5.
6.
7.
8. Other iNVESIEA @SSELS........cuuvercreerieeiierinerieiesiess st ssss st sssss s ssenes | seeseceens 1,806,993,536 | ...coouverrererecrnernieenines | veveeneens 1,806,993,536 | ........... 1,820,680,134
9. ReCeiVabIES fOr SECUMHES........cvueurrerreririieeicererie s essss st sssesssssssssns | eosssssesesenns 25,262,468 | ... | e 25,262,468 | ......cooovenne 1,341,262
10.  Securities lending reinvested collateral @SSELS............ccviivercicircereieeie s | e 66,267,367 | ..ovveveererieerereiiesieniens | e 66,267,367 | .ocverene. 63,105,725
11.  Aggregate Write-ins for INVESLEA @SSEES..........cceuevieeiieieiiereeerce et ssssssenees | esressesessessesssssssnsssessens (01N (L {1 0
12.  Subtotals, cash and invested assets (LINES 110 11).......cc.ceieevcieesiieeeseeseeeesssieseieens | e 14,752,428,998 | ....covvvrvreiereieriennas 0. 14,752,428,998 | ......... 14,763,178,210
13. Title plants less §.......... 0 charged off (for Title INSUFETS ONIY)........cvuvererirrirrireieennereersernnereies [ rrereiseinrssieensnsisesnes [ cereeressneesssessssessesssessenes | seesessssssssessnssssssssesenn (01
14, Investment income due and @CCIUB...........cccuuiuiiniiiiiiririnieesesessssessesisesisesisesnies | seviseisnsian 46,460,955 | .....ovviiiinrireienienins | e 46,460,955 | ... 49,370,381
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.............cccoovvecees | veverennan 669,039,068 | ....ccovvee 31,073,575 | v 637,965,493 | ....ccoevnu 481,286,202
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PremiumS)..........ccocueveeerieiies [ e [ e | v (0 O
15.3  Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0)- ettt ssnns | seessesssenssensssssssssnssensans | seriesssenss sttt nstens | sressest et [0
16. Reinsurance:
16.1  Amounts recoverable from FEINSUETS............ccvvuevevcveireiecieeese e sesssssssenes | seevessesesaens 57,536,148 | ..oooveveeeeeeeeseeeeeens | eveeereeenn 57,536,148 [ oo 66,544,914
16.2 Funds held by or deposited with reinsured COMPEANIES..........ccccvrvreirereireierneeieneiessens | verveiesenns 27,727 [ [ ool 127727 | 21,415,939
16.3  Other amounts receivable under reiNSUrANCE COMTACES............c..vwrueceeiririreienirnees | coreeesrenssesesesssssesssenses | sevessessssssssssssessssssssnes | cesesnesesssneessnssnnneeeld. [ eomeesssssnesessse s
17.  Amounts receivable relating to UNINSUMEA PIANS..........ccvirieiiinieeisnseiesssssesssesssenens | sressessssessssesesesssnns | seesesssssssesesssssssssessssnns | nersssesesessssssesesnsssse (0
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccocooeeveveecven | cevverviveie. 41,644,904 | oo | e 41,644,904 | .............. 105,347,581
18.2 Net defermed taX @SSEL........couvuuirreiirieiieerie s ress st ssss st nssenes | erssesssreresssesssnesssensssensses | sonesssnessessssessssesssenssns | sevessesssessssseseesesseness (U
19.  Guaranty funds receivable or 0N AEPOSIL..........cccvevcvivricicieseie e seniens | eveiieresiese s 101,490 [ oo | e 101,490 [ oo 130,896
20. Electronic data processing equipment and SOfWArE...........c..cuervreieiernsieissiseiesssssssesessenes | sevsessesesens 37,101,547 | oo 34,352,122 | oo 2,749,425 | oo 2,680,104
21. Furniture and equipment, including health care delivery assets ($.......... [0) JSSURRIRRRI ISP 22,832,100 | .covrrreenes 22,832,100 | covoeveeeeirerrreieeeeeneana (01
22. Net adjustment in assets and liabilities due to foreign eXchange rates...........coeevevrernrreveees | cerveiesnsiesssseieies [ | e (0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocveeieiceceneeiieiesceeseeeeeeens | e 190,421,500 | ...ccovvvevee. 21,684,695 | .............. 168,736,805 | ..oocvcvevee. 70,513,392
24. Health care (§.......... 0) and other amMOUNLS TECEIVADIE............cccvevrieeieeieierese et ssssssenes [ ceveirerese e seses e sesesessees | eresissessesssssssssssessssnss | ersesssesesssssesessssessenes (01 O
25. Aggregate write-ins for other than invested assets..........cceueicveereiiieceseseee s [ v 396,967,326 | .............. 243,368,652 | .............. 153,598,674 | .............. 122,428,209
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)..........cccccrveeeiirmriinneneesiesieessessesssessessesssesssssssens | oveeeens 16,225,661,763 | .............. 353,311,144 | ......... 15,872,350,619 | ......... 15,682,895,828
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNTS..........coccerreeeees [ cererereineineiienincineieins [ e | e (11 O
28, Total (LiNeS 26 NG 27).........cveerererreereriererireneieeeiseesssesisesssssssssessssesssesesssesssenesssesssseessnesssees | coreeees 16,225,661,763 | ............. 353,311,144 | ......... 15,872,350,619 | ......... 15,682,895,828
1101. ...
OO OSSOSO UPPSRRTUTN VPPOPTOOPOUPTRRTOSPOOTTN POTOOTPURTORPOPTRRPRRTORY FOTRTRTORTROPRRON (U N
LSOO RSPPPOROTUT VSPOEPOPPOPPORPOORSTROPTN POTORPTOORRTOPPORSTRPPRRTOY OO (U
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccocvveierererenerneensesenes [ o (0 OO (0 TR 0 [ 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @bOVE).......ovirurereeriiieisressessessesssesssssessssssssness [ reesesssnssssssssensssssssssneas (O I (0] I {01 0
2501, PENSION @SSEL.......cvuurerrcreriirriieeesse st ssess sttt sinsnes | oesseesesons 210,449,602 | .............. 210,449,602 | ....coonvvererirerrirecrien (U N
2502. CSV life INSUFANCE. ... vvrevverserersareseeessessseesssesesseesssessssssssssssssssesssssssssssssssssssssssessssssssssssssssssenssss | sosssssssssnees 98,487,654 | ...eouvvvrreverrnreeneeersenennees [ cenrerrneeennns 98,487,654 | ....ccovvveenn. 97,177,018
2503. Cash Clearing @CCOUNES...........cccvcueuriiicieiestesie sttt ss s saes s ssessnns | susssessassannss 44,803,756 | ..ovvevreeereeererieresieiens | e 44,803,756 | ......ccooo.c... 15,070,165
2598. Summary of remaining write-ins for Line 25 from overflow page..........ocvevveueveeveveesvereeseeneens | coeveereieins 43,226,314 | ..o 32,919,050 | coverrrnenen 10,307,264 | ................ 10,181,026
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 @bOVE)........ccoriireriirririisirinssiiesssisssiessesinnns | ssressseenn: 396,967,326 | .............. 243,368,652 | .............. 153,598,674 | .....cococees 122,428,209




Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year $.....258,494,898)...........ccoccervrmrrrerriiensiisesiesssssssssssssssssesssss st sssssssssssssssnnss | seesssenssisnsinenes 1,906,043,480 | ..ovvevvvrerininns 1,930,207,036
2. Reinsurance payable on paid losses and 10SS adjuStMENt EXPENSES.........ccururerierrireireirniereieeeeiseieeeesse st eessssssesssssessnses | ceseesesssssssessssessneens 42,385,917 | oo 32,804,780
3. LOSS QQJUSIMENT EXPENSES......vvrirercireiistsie sttt sss s sa sttt st s sttt en s b nnensnnas | sntessestensiensantneas 178,863,023 | ..o 155,342,000
4. Commissions payable, contingent commissions and other SIMIlAr ChAIGES...........cccucuiieiciiirieeeces et sesees | ceresieseses st besseses | ctiesssssssse bbb ssses
5. Other expenses (excluding taxes, licenses and fees)..........c.ceovevevernnaee. 391,598,479 474,196,899
6.  Taxes, licenses and fees (excluding federal and foreign income taxes)..........cocveureeneereereennes 17,432,940 19,491,103
7.1 Current federal and foreign income taxes (including $ ..0 on realized capital JaiNS (I0SSES)).......cveverrvrrererierrenisresieeeeies [ rrrersiee s sesesseses | eeressssssesies s st es e sssneas
7.2 Netdeferred tax liability 481,061,574 454,233,000
8.  Borrowed money §.......... 0 and interest thereon §.......... L0 OO OO
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....444,165,896 and including
warranty reserves of §.......... 0 and accrued accident and health experience rating refunds
including $ 1,380,663,091
10, AVANCE PIEMIUM.....ovvieeiieiieeieeietetes ettt bbbt s s bbb bbb b se bbb s bbb s s bbb s e ss bbb es s s bn s s ssesnns | ebisbsssssessessssastessenas 1,361,955
11.  Dividends declared and unpaid:
11.1 Stockholders...
11.2 Policyholders........coovvvevererirererereren.
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........cccvviveiiviiieieiciesie e sssssessenas | srresissessessesesesans 258,984,164 | ..o 228,871,494
13.  Funds held by company Under reiNSUFANCE trEALES............cccvuiveeviiireiecisetese st b st st sse s ssstes s ssssssesanns | evessesssssesssssssessesesas 7,084,302 | oooveveeeereans 7,244,294
14.  Amounts withheld or retained by company for aCCOUNt Of OLETS..........cccueiciiieieccese s sssnes | eveesesasse st 8,890,052 | cooovvrveeiiee 14,682,459
15, Remittances and items NOt IOCALEM.............cc.currirreririreres st senss | sessseesssessseneseenees 17,405,464 | ..o 4,210,062
16.  Provision for reinsurance (including $.......... 0 CEMIMIEA). ... vt nae s | ensesernnr et 88,424,768 | ...covvvveernn. 88,424,768
17.  Net adjustments in assets and liabilities due to foreign eXChange rates..........c.cucveeeeveieieeeiececeee s | eerevee s 159,600,614 | ..oocveveerererernne 180,044,583
18, Drafts OUISIANAING. ... .. cvieeieicic et b bbb s sttt st et s s bt n s ns st entes | Hebensesaesses et estes s en s s s bn s nsenne | ebsesntentes ettt ettt
19.  Payable to parent, Subsidiaries and affliates..........ccoirrrrinriirininses sttt ss st | eessestens sttt s st essentans | nestess sttt en
20, DEIIVALIVES. ..o | sesbie bbbt | seb b
21, PAYDIE fOF SECUMHIES. .vvv.vereeeeueeirsreeseeeseeees s esse s eest sttt nestsessnnens | ressssssssnessnsnsssens 31,760,379 [ oo 11,264,301
22, Payable for SECUMHES IBNAING........ccevuiieiicie sttt et b st s s ssesssnsssssenaas | esssessessessesessansa 66,267,367 | ovovverrerreieireieninne 63,105,725
23.  Liability for amounts held Under UNINSUIEA PIANS...........cuururiuieririierireieieeisstssesssssessesessessss et asse st essssse st esssessessesssssssssassans | stssssessasssssssssesssssessessansssssnssansss | ressesssssssssnssnsnsssessasssnssessassnenns
24. Capital notes §.......... 0 and interest thereon §.......... Dttt ss st ns s | eebtinssesses s s s s s s iessenes | eebieesie sttt
25.  Aggregate WIite-ins fOr IADIIHES. ...........ccciriveireiciieiece ettt bt et ses b sae e snsns | assesssssssseseesisssneenes 61,561,032 | oo, 45,210,156
26. Total liabilities excluding protected cell liabilities (LINes 1 through 25)...........c.evveieieicieisesessssesssese s sssssssesesses | sessesssssiessnssens 5,099,388,601 | ..cocevvrrrirrrnns 5,136,241,827
27, ProteCted CEIl ADIIHES. ..........cvuereriicriiieiieii ittt sttt nne s st st eententes | stmtensens sttt | cosnsssess s
28, Total liabilities (LINES 28 @NA 27).......couumrrerieereserriseeessssessssseesssee s st s ssss st sssst s sessssanes | ssssnsssssisssssseas 5,099,388,601 | ....occovvirrincnes 5,136,241,827
29.  Aggregate write-ins for SPECIAl SUMPIUS FUNGS.........vererriieiirririe ettt ss s s st st stens e ssessensntns | sressessessssssssessnsssnssessassnssnssns L0 U 0
30, COMMON CAPILAI STOCK. ..ottt bbbt bbb s b s s s b s bt st st ssenaes | ansaessestess e b esses s st ssentenes | eriestent e sttt
31, Preferred CAPItAl STOCK........ovuruurieceeirie ettt ettt ettt et s st st estans | seiseesestene bt s st s s st nt st enes | eesestent e esE sttt
32.  Aggregate write-ins for other than special SUMPIUS fUNDS...........cccocueiirciicieieee ettt ess s sessessns | iesiessissessesssssessenes 1,250,000 | .oooveeiererereieieinns 1,250,000
33, SUIMIUS NMOLES.....ooeereririicie ettt s et s s8££ttt s et b st en s s ssnssentnssns | seessssessessnessessastnssnssantnsnssentanes | eesestesssssestens et s en st n st nene
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovevevireiieie ettt ssb sttt s s s saess st st es st sesssssesansnns | eetestessessssnsesssssssnssssessnssstensessns | sressessssssssesessssses et e sessesseseesensns
35, UNaSSIGNEd fUNAS (SUMPIUS).......c..cvuivireieiiieiiteie ettt st b s bbbt b s st ensssaessnsnaes | svtesissessesaesanes 10,771,712,018 | oo 10,545,404,001
36. Less treasury stock, at cost:
36.1 e 0.000 shares common (value included in Line 30 §.......... 0)- ettt ettt bttt snes | seeetsest et st nt st nsentenes | eesestene ettt et
36.2 ... 0.000 shares preferred (value included in Line 31 §.......... 0.ttt st es et sses s snsnnees | srenisnsesesistensesessnsenssssssnssnsensens | sresesntessesintenssnsens et sntesesanrnes
37.  Surplus as regards policyholders (LiNes 29 0 35, 1858 36)........ccucveuirireiieieieieseie et sssssbesaenes | assessssssssssesanes 10,772,962,018 | ..o 10,546,654,001
38.  Totals (Page 2, LINE 28, COl. 3).......ccuuureriieierriirereiineeinieesiiiseessisesesseessis st sessss s sesssssessssssesssssssssssssessssesssssnsssssnnnes | coseeresssssesonees 15,872,350,619 | ..oovvvcrvciinan 15,682,895,828
2501. Miscellaneous aCCOUNES PAYADIE............cevevcveieeie ettt naas 65,350,032 48,999,156
2502. SSAP 92 defined benefit plan contra lIADIlity...........c..c.ceveiireieiieeece ettt st es st ssessenns | soessessesissenteses e rnes (3,789,000) | ..o (3,789,000)
2503, et
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 GDOVE).........civeieeiiiiiiiesieieisitesss et sssssessessess s ensesssssesssssessssssssssessnsas
2901.
2902.
2903.
2998. Summary of remaining write-ins for Line 29 from OVEMIOW PAGE........ccoeueviieeiecteeesce ettt sesas s ssesssees | ctesssssssssse s ssse s s sesses s saees L0 U 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 GD0OVE).......ouiuiieiieiriitiitesieisiisisssiessesesses et sssesessssensssessssssessnsesnsssessesssssssenses | cressesesssnssssesssssssassesesnsessasanes 0 | 0
3201, GUATANEY FUNAS.....ovecveceieieictscte ettt s a bbbt bbb st et b s bt s s e sse st ess et et st es s senbansnnsasanns | sresistessessesnssssesseses 1,250,000 | ..oooveerererereieieans 1,250,000
3202, oo E R8RSR RSt | HEseeeE et s e Rttt nt | eesEaes s et
3203, RS R i | cent iR [ eert s
3298. Summary of remaining write-ins for Ling 32 from OVEMIOW PAGE..........rurrrerririrnrinrieiiecsssiseessssesessssssssssessessssssesssssssssesssssessss | sessssessssssssmssessssssssesssssnssessn L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 @DOVE)......ccuruerrrerrrerisresssressressssesssssssssnssssesssessssssssssssssssssssssssssssssssssssnssss | sessssssssssssssssssssssssass 1,250,000 [ oo 1,250,000
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Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct............... (Written $.....564,465,089).........c.mmrvrrrreiersiesssessssssseesssses s sessssse s ssssesssssssensssns | svennsisennind 658,634,511 | .............. 644,731,550 | ........... 2,624,437,845
1.2 Assumed......... (written $ ..328,679,076 ...310,344,936 | . .1,323,739,512
1.3 Ceded............. (Written §.....300,847,834)........cooireicieeie ettt |_assresiessiens 296,514,688 | .............. 289,512,602 | ........... 1,163,942,245
14 Netoiinne (Written §.....655,845,605)..........ccccuiieiicrieiieis sttt essassaens | eesresseesiens 690,798,899 | .............. 665,563,884 | ........... 2,784,235,112
DEDUCTIONS:
2. Losses incurred (current accident year $.....280,614,212):
2. DIMBCL. ...ttt ettt et en s entnnans | ersestensnees 280,013,126 | .....covuvne 245,816,802
2.2 Assumed. . 14,757,081 | .. ...109,795,938
2 T 07T T OO RRRRRTOPRRRRRPRRR (SOPRTOTPPOON 109,262,843 |.....ooovvenes 41,446,541
A NBL.....oeeee et R bbbttt nsnts | sressententans 245,507,364 | .............. 314,166,199
3. Loss adjustment expenses incurred.. 41,657,533 | 33,136,267
4. Other underwriting expenses incurred............... ..183,637,057 ..177,196,715
5. Aggregate write-ins for Underwriting dBAUCHONS............c.evevcveeeieeese ettt es st sssss s ssssnsenes | snsessesissssesessesssssssesaes 0
6. Total underwriting deductions (Lines 2 through 5). ..470,801,954
7. Netincome Of PrOtECEA CEIS..........cveveeveieecieice ettt b s s ss s ssessessebensessesens | srsessssisssssesessssensssessaneans
8. Net underwriting gain (10ss) (Line 1 MINUS LiNE 6 + LINE 7).....cvrvrrirrerrieierinniisiiesissieisesinsssesssssssssssesssssssssessssssssssssenes | ssessesssssans 219,996,945
INVESTMENT INCOME
9. Net investment iNCOME BAMEA............ovuiueirerrrieieeste ettt s s nes 55,275,328 53,159,147 | .cocovvvevnne. 250,091,119
10. Net realized capital gains (losses) less capital gains tax of §.....11,730,000.. ...21,782,958 |... 44,754,180 134,961,650
11. Net investment gain (I0SS) (LINES 9 + 10).......c.iriiiiereiiereieiiereetes ettt sttt s st s b nens 77,058,286 97,913,327 385,052,769
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §......... 0 amount charged off $.....101,560)..........ccoourrueerueeiecieeieciec st

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

Total other income (LINES 12 thrOUGN 14).........ouivieieicie ettt
Net income before dividends to policyholders, after capital gains tax and before all other federal and

foreign iNCOME taxes (LINES 8 + 11 # 15).. ...ttt s baen
DivIdeNnds t0 POIICYNOIAETS.........vveveeieiieiicicieee bbbttt
Net income, after dividends to policyholders, after capital gains tax and before all other federal and

foreign income taxes (LiNe 16 MINUS LINE 17).......c.ccuiireiiiieieie sttt bbbttt
Federal and foreign income taxes incurred........
Netincome (Line 18 minus LiN€ 19) (10 LINE 22)........c.evviuiieiicieieiteee sttt st bbb e

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, DECEMDEr 31 PriOr YEAI..........c.ccvevviveieiieeieie ettt sessssans
Net income (from Line 20)
Net transfers (to) from Protected Cell accounts
Change in net unrealized capital gains or (losses) less capital gains tax of $.....875,000........c.c.cccoeeverrrerrecrsrrrninnnns
Change in net unrealized foreign exchange capital gain (loss)
Change in net deferred INCOME taX.........ccuiicieicicie bbb ens
Change iN NONAAMILEEA BSSELS...........cvveiiericieieiie ettt ettt bbb
Change in provision for reinsurance..
Change in surplus notes................
Surplus (contributed to) withdrawn from protected cells
Cumulative effect of changes in accounting PriNCIPIES..........c.evvevrerierieieiiesicie e sens
Capital changes:

3201 P MMttt bbb
32.2 Transferred from surplus (StoCk DIVIAENA)..........cvvvvrieiiriicieiessce sttt
32.3 TranSfErmed t0 SUMPIUS.......cvucuueveerecicie sttt sttt en
Surplus adjustments:

3311 P IN.ttti bbb
33.2 Transferred to capital (StOCK DIVIAEN)..........c.uevuiviiiiiieisies sttt
33.3 Transferred from capital

. Net remittances from or (10) HOME OffiCE.........ccoviiuieiiieiccecse et baes
. DIVIAENAS 10 STOCKNOIARTS.........c.cerveieirriiite it bbb
. Change in treasury stock.
. Aggregate write-ins for gains and 10SSES iN SUMPIUS............c.evrrreieeiieiierese ettt sse s bnes
. Change in surplus as regards policyholders (Lines 22 through 37)........cc.ceueerenineieissssse s sessnes
. Surplus as regards policyholders, as of statement date (LINes 21 PIUS 38)........cc.cerurrreierireieinrreeesse s

................. (4,020,986)

................. (1,054,647)

............... (14,981,304)

................. (4,122,546)

................. (1,078,384)

............... (15,222,480)

.............. 292,932,685

....80,848,013 |...

237,899,646
...... 46,156,812

742,608,007
192,528,895

.............. 212,084,672

191,742,834

550,079,112

......... 10,546,654,001
..212,084,672

................. 12,032,910
..23,093,204
............... (25,953,574)
................. 12,615,789

................. (7,564,984)

......... 10,141,845,737
...191,742,834

.............. 131,598,669

................... 5,700,654
............... (13,163,196)

................. 14,648,936

(33,286,880) .

......... 10,141,845,737
550,079,112
............... (65,463,722)
...(108,354,238)
................. 60,707,000
................. 18,777,107
.(36,502,309)

............... (14,434,686)

.............. 226,308,017

.............. 297,241,017

.............. 404,808,264

......... 10,772,962,018

......... 10,439,086,754

......... 10,546,654,001

0501.
0502. ..
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above)

1401.
1402.
1403.
1498.
1499.

Miscellaneous income (EXPENSE)..........ccvvveveerrerrenne. .
Balances recovered (Charged Off)...........cccirieiicceeee ettt bttt
LOSS ON fOTBIGN BXCNANGE........vecveceie ettt sttt bbbt bbb e et b st nee
Summary of remaining write-ins for Line 14 from overflow page... .
Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @D0VE)........iviviiieiiiicies et neenans

................. (4,020,986)

................. (1,054,647)

............... (14,981,304)

3701.
3702.
3703.
3798.
3799.

SSAP 102 and SSAP 92 amortization / actuarial (I0SSES) GaINS.........c.everevererirrereisieessesessesssees e sesssss s sssssssesens

Summary of remaining write-ins for Line 37 from oVerflow PAgE.........cccouevevevreeeieeeee et
Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......viviuiiiieiiiitsies et nasnenaes

................. (7,564,984)

................. 14,648,936

............... (14,434,686)
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

CASH FLOW

Currerlt Year PriorZYear Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUIANGCE. ..........rvrimrvirrrircrisririereessseses st esss et esssssessssessessssesessessssenns | soressssenens 524,058,040 | ............. 600,617,903 | .......... 2,869,901,626
2. NetinVESIMENTINCOME........ociiiceiecc et bbbt sae st ntesenas | evsesssessnnns 70,461,119 | oo 70,526,940 | ............. 292,639,585
3. MiISCEIANEOUS INCOME.......ouveciireieeiiricteetes et tes ettt s st s st es et s st sssesses s sansessnsensnssnsnsssssnssnsesnss | srssessesesenes (4,122,546)] ............... (1,078,384)( .............. (15,222,480)
4. Total (Lines 1 through 3).. 590,396,613 | .............670,066,459 |..........3,147,318,731
5. Benefit and [0SS related PAYMENLS........ccoviviiiviieieieeee ettt st sa s es s sssssssessnnns | ersesesssnenn 257,613,106 | ............. 233,272,311 | .o 1,318,632,105
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNIS..........cccucueiveieiciericiieseieies [ eieiseissieiessiesesissessens | ceresessssssesessssesessesees | sesiesesisssssesesessssssseses
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........c.cvveviveieieveeiieeee e [ erverninenns 286,400,744 | ............. 299,547,625 | ...ovueee. 877,928,844
8. Dividends paid t0 POICYNOIAETS. ..ottt s sttt b st stenses | sebebsessnstesssessestenssssnssas | eetsesesssstnesessessasssssseses | coreusessessnsssnssessassnssastane
9.  Federal and foreign income taxes paid (recovered) net of $.....15,087,455 tax on capital gains (I0SS€S)..........vevereverees [ corvrririennes 28,875,336 |............. 144,932,080 | ............. 417,961,540
10, Total (LINES 5 HMOUGN 9).....vvuivirririiiceierieceieeri ittt | eeessesinns 572,889,186 | ............ 677,752,016 | .......... 2,614,522,489
11.  Net cash from operations (Line 4 MiNUS LINE 10)..........cceveveieririieeiiersees ettt ssessesssses s ssssssssssssssesssssssessesss | cevessesesonns 17,507,427 | ..cvvrnne. (7,685,557)| ..cvvevern 532,796,242
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BOMAS...eoeeeercereeeeseeeseee ettt | cevierinens 385,126,568 | ............. 616,051,404 | .......... 2,499,181,870
12.2 Stocks........... 214,888,245 | .............212,018,866 | .............750,464,273
12,3 MOTEGAGE I0BNS.......oucieieiiciciete ettt et b bbbt s sttt b st s s s s b s s bantenas | esstensessesssssssessessnssnsanss | sessesissestessesssssensessesnns | entessesesnntestes st en e saees
124 REAIESIAE. ...couvev ittt nt st nnnes | wreentenssi e enssennsennnes | sesrs st enens st | e 30,664
12.5  Other iNVESIE @SSEIS........cvvurrircriiriieceiii ettt sttt nes | criseentssenes 12,961,101 | .oovvvrnen. 20,031,747 | covveens 120,620,619
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMents...........c.cccvcereeeeeeenesieeeseeseseens | e (VL) I (10,321) [ v (26,616)
12.7  MISCEIIANEOUS PrOCEEAS. .....cuvvircriiiiiiseieississie ettt a st sses st es bbb ssessesnsantensesnbnts | sressssssseneas 20,496,078 | ...coconeve. 11,955,286 | ...oocvvnenen 6,031,145
12.8 Total investment proceeds (LINES 12.110 12.7)......cvevieeeiieieeeceeesee ettt ssssessesssssssasses | coeseesinaend 633,465,466 |............. 860,046,982 |.......... 3,376,301,955
13.  Cost of investments acquired (long-term only):
131 BOMAS. evevereeerseieseeeseeeseees e eeseeessse st es ettt nnnts | erssneeseed 445,702,919 | .covvvvrnnn 702,317,495 | .......... 2,881,070,590
1312 SHOCKS. .. vevueveseeteareseceis sttt | ceniessien 256,536,089 | ............. 172,782,360 | ............. 792,509,622
13,3 MOTEGAGE [0ANS.......o ettt s s s st st s ssensessansnsnnssnns | ausassssssnssesssnssnssassnssessns | sesssssesssssnssnssessnssnssenes | sessssessessnsssessnssnsnnssnssons
13.4 Real estate SO O . s
13.5  OthEr INVESIEA @SSELS.......cocvvevecicriceie ettt bbbt et s st s sntenes | sresssessesens 16,823,242 | ............... 29,961,917 | .ccvvneee 150,946,734
13.6  MisSCEllaNEOUS APPIICALIONS.........cccviviieiiiicieisie ettt sb st en s sss st nsensntes | sresssssseseas 23,921,206 | oo 26,084,157 | .o 13,765,242
13.7 Total investments acquired (LINES 13.1£0 13.6)......cvuerrrerrrerrrerneeesereeesiseesseesssseesessssessssesssesesssesssessssssssenees | sossssesases 742,983,456 | ............ 931,145,929 | .......... 3,838,292,188
14.  Netincrease or (decrease) in contract [0ans aNd PrEMIUM NOLES...........ccceeieriiieiiesieiesssie et sssssessssssesses | setssssesssssssessessessessessas | sestessesssssssessessssesseses | stesssssessssssessessssssessessns
15.  Net cash from investments (Line 12.8 minus Line 13.7 @nd LiNE 14).......ccovovrrrrnnnrnrreinensnsissnsessessessssssssssssssssnsss | sessseneen (109,517,990) | ...vvvvvvvenne (71,098,947)| ............ (461,990,233)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES........o.coviiricie ittt bt s st s ssentes | svsassssssestessssssessesssssesaas | esbsssessestassessesssssessenss | sussssessessnsssesestenssssestans
16.2 Capital and paid in SUPIUS, €SS TrEASUNY STOCK..........c.eruririirrieiecireieieesetescteess st sssesssssssesssssnssens | sesesesssssssessssssessessssssessns | sessssssessssssssssssessssnssseses | sossssmssessnsssessessessnssnssens
16.3 BOMOWE fUNGS........ooouveeriririiiisiecesse st es bbbt nesi et | Crnestenss st ssnansenesas | eeseseessesssnenss e nesenestens | Horenssssssserese st s
16.4 Net deposits on deposit-type contracts and other inSUraNCe lIAbIlIfIES..............ovrerrerririenirrircrrscnerecirinees | e | et ssessseesessenes | coreeeeseessseessesseeeseeenees
16.5  Dividends 10 SLOCKNOIAETS.............cuuiiiiiiiirr s | srenrsssnisnsss s ssess | erseessssssenssnssnssnssenss | s
16.6 Other cash provided (applied) ..(88,708,095)] ... (42,447 473)] ... ...41,957,622
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6)......c.... | ccocvevveeen. (88,708,095)] .............. (42,447 473)| ..o 41,957,622
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17)........ccccevvvvvvrveees | orvrinnnns (180,718,658)] ............ (121,231,977)| ..o 112,763,631
19.  Cash, cash equivalents and short-term investments:
191 BEGINNING OF YT ....ouvvirriernrirerieriiesie sttt nnnen | ceniesssncns 783,747,440 | ............ 670,983,809 |............ 670,983,809
19.2  End of period (LiNe 18 PIUS LINE 19.1)........vverreerereriecerieieireceieeeis et seeisseesesenessseetsesssssesssssesssesssesssssssssees | eennneeeseed 603,028,782 | ............. 549,751,832 | ............. 783,747,440
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20,0001 o | . [ |
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

A Accounting Practices(required NAIC disclosure regardless of whether there is any significant change)

The accompanying financial statements of Factory Mutual Insurance Company ("Company") have been prepared on the basis of accounting
practices prescribed or permitted by the Rhode Island Division of Insurance.

The state of Rhode Island requires insurance companies domiciled in the state of Rhode Island to prepare their statutory financial statements in
accordance with the National Association of Insurance Commissioner' (NAIC) Accounting Practices and Procedures Manual subject to any
deviations prescribed or permitted by the Rhode Island Division of Insurance. The Company has no state prescribed or permitted practices.

State of
Domicile Current Period Prior Year
NET INCOME
(1) FACTORY MUTUAL INSURANCE COMPANY state basis (Page 4, Line 20,
Columns 1 & 3) RI $ 212,084,672| $ 550,079,112
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) RI $ 212,084,672| § 550,079,112
SURPLUS
(5) FACTORY MUTUAL INSURANCE COMPANY state basis (Page 3, line 37, Columns
1&2) RI $ 10,772,962,018| $ 10,546,654,001
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=8) RI $ 10,772,962,018| $ 10,546,654,001

B. Use of Estimates

No significant change.
C. Accounting Policy
1-5. No significant change.
6. (required NAIC disclosure regardless of whether there is any significant change)
U.S. government agency loan-backed and structured securities are valued at amortized cost. Other loan-backed and structured
securities are valued at either amortized cost or fair value, depending on many factors including: the type of underlying collateral, whether
modeled by NAIC vendor, whether rated (by either NAIC approved rating organization or NAIC Securities Valuation Office), and relationship of
amortized cost to par value and amortized cost to fair value.

7-13. No significant change.

D. Going Concern (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 2 - ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

No significant changes

NOTE 3 -BUSINESS COMBINATIONS AND GOODWILL

No significant change.

NOTE 4 - DISCONTINUED OPERATIONS

No significant change

NOTE 5 - INVESTMENTS

A Mortgage Loans
No significant change.
B. Debt Restructuring
No significant change.
C. Reverse Mortgages

No significant change.
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Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 5 - INVESTMENTS (continued from preceding page)

D. Loan-Backed Securities(required NAIC disclosure regardless of whether there is any significant change)

(1) Description of Sources Used to Determine Prepayment Assumptions

Loan-backed bonds and structured securities are valued at amortized cost using the constant interest rate method, not including anticipated
prepayment at the date of purchase. Loan-backed securities are valued using an effective yield based on current prepayment assumptions
obtained from Bloomberg. Prepayment assumptions are reviewed periodically and updated in response to changes in market interest rates.

(2) Other-Than-Temporary-Impairment (OTTI) Loss Recognized in the Aggregate - Not applicable
(3) OTTI by CUSIP - Not applicable
(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized

in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a
non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses: 1. |Less than 12 Months $
2. |12 Months or Longer $ 1,732,742

b. The aggregate related fair value of securities with 1. |Less than 12 Months $
unrealized losses: 2. |12 Months or Longer $ 19,744,746

(5)  OTTI Additional Information

All loan-backed and structured securities in an unrealized loss position were reviewed to determine whether other-than-temporary
impairments should be recognized. The Company asserts that it has the intent and ability to hold these securities long enough to allow the
cost basis of these securities to be recovered. These conclusions are supported by a detailed analysis of the underlying credit and cash
flows of each security. Unrealized losses are primarily attributable to credit spread widening and increased liquidity discounts. It is possible
that the Company could recognize other-than-temporary impairments in the future on some of the securities, if future events, information
and the passage of time causes it to conclude that declines in value are other-than temporary.

E. Repurchase Agreements and/or Securities Lending Transactions

(1) Policies Requiring Collateral
No significant change.
(2) Collateral Pledged

No significant change.
(3) Collateral Received

a.  Aggregate Amount of Cash Collateral Received

No significant change

|b. |The fair value of that collateral and of the portion of that collateral that it has sold or repledged |$ 66,267,367 |
(required NAIC disclosure regardless of whether there is any significant change)

(4) Collateral Administered by an Affiliated Agent
No significant change.

(5) Collateral Reinvestment
No significant change.

(6) Collateral Not Permitted to Sell or Replege
No significant change.

(7) Collateral Transactions Beyond One Year
No significant change.

F. Writedowns for Impairments of Real Estate, Real Estate Sales, Retail Land Sales Operations and Real Estate with Participating Mortgage Loan
Features

No significant change.
G. Low Income Housing Tax Credits

No significant change.
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - INVESTMENTS (continued from preceding page)

H. Restricted Assets

No significant change.

l. Working Capital Finance Investments (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

J. Offsetting and Netting of Assets and Liabilities (required NAIC disclosure regardless of whether there is any significant change)

Not applicable

K. Structured Notes - Not Applicable

NOTE 6 - JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant changes

NOTE 7 - INVESTMENT INCOME

No significant changes

NOTE 8 - DERIVATIVE INSTRUMENTS

No significant changes

NOTE 9 - INCOME TAXES

No significant changes

NOTE 10 - INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

No significant changes

NOTE 11 - DEBT
A Debt

No significant change.

B. Federal Home Loan Bank Agreements (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER

POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan

(1)-@)

No significant change.

4) gg;;z?: EZfe%{ gitst Pension Benefits Postretirement Benefits Special or (éosrxgﬁlflﬁeneﬂts per
Current Period Prior Year Current Period Prior Year Current Period Prior Year
a. |Service cost $ 12,549,494 |$ 13,905,250 |$ 459610 |$ 494,750 |$ $
b. |Interest cost 23,844 471 22,007,500 2,181,164 2,060,500
Expected return on
plan assets (40,849,185) (42,058,750) (2,095,732) (2,265,500)
d. [Transition asset or
obligation (28,500) (32,000) 437,250
e. |Gains and losses 10,491,297 11,969,000 417,413 828,250
f.  |Prior service cost or
credit 34,536 1,175,500 1,211,429 1,158,250
g. |Gainorloss
recognized due to a
settlement
curtailment
h. |Total net periodic
benefit cost $ 6,042,113 |$ 6,966,500 |$ 2,173,884 |$ 2,713,500 |$ $

(required NAIC disclosure regardless of whether there is any significant change)

(5)- (21)

No significant change.
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 12 - RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED ABSENCES AND OTHER
POSTRETIREMENT BENEFIT PLANS (continued from preceding page)

B. Description of Investment Policies
No significant change.
C. Fair Value of Plan Assets
No significant change.
D. Rate of Return Assumptions
No significant change.
E. Defined Contribution Plans
No significant change.
F. Multiemployer Plans
No significant change.
G. Consolidated/Holding Company Plans
No significant change.
H. Postemployment Benefits and Compensated Absences
No significant change.
Impact of Medicare Modernization Act on Postretirement Benefits

No significant change.

NOTE 13 — CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

No significant changes

NOTE 14 - LIABILITIES, CONTINGENCIES AND ASSESSMENTS

No significant changes

NOTE 15 - LEASES

No significant changes

NOTE 16 — INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE SHEET RISK AND FINANCIAL INSTRUMENTS WITH CONCENTRATIONS OF
CREDIT RISK

No significant changes

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

A Transfers of Receivables Reported as Sales - Not applicable
B. Transfer and Servicing of Financial Assets
(1) Loaned Securities
No significant change.
(2) Servicing Asset and Liabilities - (required NAIC disclosure regardless of whether there is any significant change) - Not applicable
(3) Servicing Assets and Liabilities Subsequently Measured at Fair Value - Not applicable
(4) Securitized Financial Assets that Transfer as a Sale (required NAIC disclosure regardless of whether there is any significant change)
Not applicable.
(5) Transfers of Financial Assets Accounted for as Secured Borrowing - Not applicable
(6) Transfers of Receivables with Recourse - Not applicable
(7) Repurchase Agreements - Not applicable
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 17 - SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES (continued from preceding page)

C.

Wash Sales - (required NAIC disclosure regardless of whether there is any significant change) - Not applicable

NOTE 18 — GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE PORTION OF PARTIALLY INSURED PLANS

Not applicable

NOTE 19 - DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

Not applicable

NOTE 20 - FAIR VALUE MEASUREMENTS (required NAIC disclosure regardless of whether there is any significant change)

A

B.

Inputs Used for Invested Assets Measured at Fair Value

(1) Fair Value Measurements at Reporting Date

The Company categorizes its invested assets that are measured at fair value into the three-level fair value hierarchy. Item 4 provides a
discussion of each of these three levels.

Assets at Fair Value Level 1 Level 2 Level 3 Total
Bonds $ $ 101,449,370 $ 101,449,370
Common Stocks - Industrial and Miscellaneous 4,805,013,641 4,805,013,641
Common Stocks - Mutual Funds 710,321,741 85,318,094 795,639,835
Total $ 5,515,335,382| $ 186,767,464 $ 5,702,102,846

(2)

(3)

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

The Company has no assets measured at fair value in the Level 3 category.
Policy on Transfers Into and Out of Level 3

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that
would cause an instrument to be transferred into or out of Level 3. The Company has no assets measured at fair value in the Level 3
category.

Inputs and Techniques Used for Fair Value

The valuation techniques required by the Fair Value Measurements guidance (SSAP 100) are based upon observable and unobservable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs reflect market assumptions.

These two types of inputs create the following fair value hierarchy:

Level 1 Quoted prices for identical instruments in active markets

Level 2 Quoted prices for similar instruments in active markets; quoted prices for identical or similar instruments in markets
that are not active; and model-derived valuations whose inputs are observable or whose significant value drivers are
observable

Level 3 Significant inputs to the valuation model are unobservable

The Company retains independent pricing vendors to assist in valuing invested assets when the prices are not available from the SVO.

When available, the Company uses quoted market prices to determine the fair value of investment securities, and they are included in
Level 1.

When quoted market prices are unavailable, the Company uses quotes from independent pricing vendors based on recent trading activity
and other relevant information, including market interest rate curves, referenced credit spreads and estimated prepayment rates, where
applicable. These investments are included in Level 2 and are primarily comprised of fixed income securities which are NAIC rated 3 or
below.

In infrequent circumstances, the pricing is not available from the pricing vendor and is based on significant unobservable inputs. In those
circumstances, the investment security is classified in Level 3. There are no Level 3 investments at reporting date.

(5) Derivative Fair Values - Not applicable

Other Fair Value Disclosures - Not applicable

Q06.4



Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

NOTE 20 - FAIR VALUE MEASUREMENTS (continued from preceding page)

C. Fair Values for All Financial Instruments by Level
Not Practicable
Type of Financial Instrument | Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ 4088308577 §  3942,246,432| § $§  3942,246,432| § $
Common Stocks 5,600,653,476 5,600,653,476 5,515,335,382 85,318,094
Cash, Cash equivalents and
Short-term investments 603,028,782 603,028,782 603,028,782
Securities lending reinvested
collateral assets 66,267,367 66,267,367 66,267,367
Total 10,358,258,202 10,212,196,057 6,184,631,531 4,027,564,526
D. Not Practicable to Estimate Fair Value - Not applicable

NOTE 21 - OTHER ITEMS

No significant changes

NOTE 22 - EVENTS SUBSEQUENT

No significant changes

NOTE 23 - REINSURANCE

No significant changes

NOTE 24 - RETROSPECTIVELY RATED CONTRACTS AND CONTRACTS SUBJECT TO REDETERMINATION

A-E. No significant change.
F. Risk Sharing Provisions of the Affordable Care Act - Not applicable

(required NAIC disclosure regardless of whether there is any significant change)

NOTE 25 - CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES (required NAIC disclosure regardless of whether there is any significant
change)

No significant changes.
NOTE 26 — INTERCOMPANY POOLING ARRANGEMENTS

No significant changes

NOTE 27 - STRUCTURED SETTLEMENTS

No significant changes

NOTE 28 - HEALTH CARE RECEIVABLES

No significant changes

NOTE 29 - PARTICIPATING POLICIES

No significant changes

NOTE 30 - PREMIUM DEFICIENCY RESERVES

No significant changes

NOTE 31 - HIGH DEDUCTIBLES

No significant changes

NOTE 32 - DISCOUNTING OF LIABILITIES FOR UNPAID LOSSES OR UNPAID LOSS ADJUSTMENT EXPENSES

No significant changes

NOTE 33 - ASBESTOS/ENVIRONMENTAL RESERVES

No significant changes
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

NOTE 34 - SUBSCRIBER SAVINGS ACCOUNTS

No significant changes

NOTE 35 - MULTIPLE PERIL CROP INSURANCE

No significant changes
NOTE 36 — FINANCIAL GUARANTY INSURANCE
A Financial Guarantee Insurance Contracts
No significant change.
B. Schedule of Insured Financial Obligations at End of Period (required NAIC disclosure regardless of whether there is any significant change)

Not applicable
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1.2
2.1

22
3.1

3.2
33

41
42

6.1
6.2

6.3

6.4

6.5

6.6
741

72

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3
9.31

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:

Yes|[ ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer?
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

If the response to 3.2 is yes, provide a brief description of those changes.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

Yes[X]

Yes|[ ]

Yes|[ ]

No[ ]

No[X]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

1

Yes[ ] No[X]

213112012

NAT ]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released.

1

213112012

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date).

01/10/2014

By what department or departments?
Rhode Island Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board?

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms?

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

Yes|[ ]
Yes|[ ]

No[ ]
No[ ]

Yes|[ ]

Yes|[ ]

Yes|[ ]

NIA[X]
NIA[X]

No[X]

No[X]

No[X]

1 2 3
Affiliate Name Location (City, State) FRB

0ocC

FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards?

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).
The Code of Ethics was amended to refer to the whistleblowing process referenced in the Code of Conduct.

Have any provisions of the code of ethics been waived for any of the specified officers?

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

10.1
10.2

1.1

1.2

13.

14.1

15.1
15.2

16.1
16.2
16.3
17.

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 997,349,665
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 2,691,526,706 2,707,976,936
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 993,433,806 997,349,665
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 3,684,960,512 $ 3,705,326,601
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 66,267,367
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 66,267,367
Total payable for securities lending reported on the liability page: $ 66,267,367
Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?
Yes[X] NoJ[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Worldwide Securities Services 383 Madison Ave. New York, NY
RBC Investor Services 200 Bay St. Toronto, Ontario CANADA
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
JP Morgan Worldwide Securities Services Sanford C. Bernstein & Co LLP White Plains, NY
JP Morgan Worldwide Securities Services Standish Mellon Boston, MA
JP Morgan Worldwide Securities Services CSFB New York, NY
JP Morgan Worldwide Securities Services Morgan Stanley Philadelphia, PA
JP Morgan Worldwide Securities Services Goldman Sachs New York, NY
JP Morgan Worldwide Securities Services Blackrock Financial Management Inc New York, NY
RBC Investor Services BMO Asset Management Inc Toronto, Canada
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

18.2

If no, list exceptions:
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
3.2 Ifyes, give full and complete information thereto:
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
4.2 Ifyes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 0.000 0
Total XXX XXX 0 0 0 0 0 0 0 0
5.1 Operating Percentages:
5.1 A&H loss percent 0.000%
5.2 A&H cost containment percent 0.000%
5.3 A&H expense percent excluding cost containment expenses 0.000%
6.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
6.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. $ 0
6.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]
6.4 Ifyes, please provide the amount of funds administered as of the reporting date. $ 0
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Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
NAIC Certified Effective Date
Company ID Domiciliary Type of Reinsurer Rating|  of Certified
Code Number Name of Reinsurer Jurisdiction Reinsurer (1 through 6) |Reinsurer Rating
All Other Insurers
[ | AA-3190188........ | White ROCK INSUTBNGE (SAC) LIMHEM............oooooo [BMA........ [Unauthorized..|..................... [
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Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active Currerft Year Prior3Year Currerzllt Year Prior5Year Currer?t Year Prior7Year
States, Efc. Status to Date to Date to Date to Date to Date to Date
1. Alabama.......ccccoocmicvnrcnnc AL Lo [ v 6,401,945 | oo 7,326,520 | cooovrereris (4017)[ oo 989,244 | .o 2,963,258 | ...ccoovrienn. 9,661,831
2. Alaska......ccccoermrinriereneen AK | Lo [ o 1,905,120 | ..oooovvvrrennes 1,416,022 | oo 400,000 | coooovvrerrrriiene 94,917 | oo 472,489 | oo
3. ANZONA..enn AL Lo | s 5,569,904 | ..ooooiirnnn 4,756,261 | .ooovveenee 2,851,751 | oo, 477,670 | oo 21,680,810 [ .cooovvvvveee. 9,438,245
4. Akansas.......oennn AR | Lo [ o 2,826,827 | .oovverrnne 1,719,717 3,308,811 | oo (23,321) ] coverrrennd 6,555,711 | v, 8,241,183
5. California.........ccoccovvrnrirnrennen . CA | v L.... ..82,245,100 | . ...86,248,102 ..8,629,646 .15,026,588 ..22,237,092 ...35,676,818
6. Colorado......ccccoermrrrrrrnnnnn. CO | o Lo | o 2517,979 | oo 2,851,552 1,351,033 | oo 1,046,706 18,040,005 19,626,034
7. ConnecticUt.......ccoveverrerrernrennns CT|... Levoor [ o 3,855,198 | ..cooviirnen. 6,069,276 | ...coovvrrrrirnnn. 382,560 | oo, 127,286 | oo 2,887,648 | ..ooovrvn. 2,826,786
8. Delaware........ccccomurmierniirneinens DE|....... Lecoor | o 385,080 | coovverirrrinns (234,370) [ oo 96,024 [ ..o | s | e 212,951
9. District of Columbia................. DC|.... Lo | e 2,798,417 | oo 2,359,691 | covvrrieriene 368,543 | v 48,225 | oo 5,766,846 | ..ooovrvrinn. 676,814
10, Florida. ..o FL]..... Lo | s 25,581,499 | ...ccooonvene. 29,088,154 | ...cccovvvrnnn. 5,260,525 | ..oovvrririenes 2,560,836 | ...covverrrenne 22,744,138 | oo 13,654,996
11, GeOrgid.. .o GAl...... Lo v 11,786,087 | cooovvvernne 14,514,199 | coooovvrre. 5,471,699 | oo, 884,710 | ccovvrrrs 14,313,397 | oo 11,338,120
12, Hawaii...oocoororrerrececscs HI....... Lo [ o 2,165,395 | .o 2,210,551 | oo | e 17,974 | v 91,705 [ oo 89,294
13, 1daho...ooo ID]..... Levoor | o 643,953 | oo 542,528 | oo | e 2,235,060 | c.oorverririenne 1,392,502 | coooveereeeeieeeeees
14, lMNOIS ..o IL|..... Lo | i 24,730,255 | ..o 26,150,975 | .oooovvvrn. 1,020,630 | ..coovreerennes 3,155,931 | oo 40,717,172 | oo 64,462,867
15, Indiana.....ccccoooneinrinninninnins IN ... Lo [ e 7,869,563 | ...covvniannn. 8,132,398 | oo 476,729 | oo 369,131 | v 4,903,845 | ...cooovvvenee 23,936,559
16, 1OWA..ciics IAf....... Levoor [ s 9,895,209 | ..oovvriirerinnes 9,753,105 | coovvervirriens 705,129 | v 1,855,715 | oo 1,852,695 | ..cooovrieniinn 1,759,495
17, Kansas......ccoeoveenriennene KS | (IO (PR 4,314,799 | oo 3,856,021 | oo 12,065 | cooovieenes 3,255,200 | covvvvrirnenn 4,606,071 | oo 5,374,229
18, Kentucky......cooovrvvenerneee KY | L.... 7,575,132 10,119,091 | oo 2,314,522 | e 595,950 | ..ovrerriens 10,002,394 18,466,229
19, Louisiana.......ccccoevermrvrmrerneenc LA | e [N (P ...9,397,631 ...12,885,158 ..(2,936,996) | . ..24,368,658 | .... 21,806,944
20. Maine.....cccoovonrnnrnninnnen . ME | i (IR [P 1,587,088 | ..cocovvvrrrennes 1,652,347 | .oooovvireernrn 566,595 | oo 101,542 | oo 417,083 | oo 2,753,276
21, Maryland.......ccccoovvonmreneeneeMD | e Levooe [ i 4,302,658 | ..ooovrrirnnn 4,690,128 6,859,053 | ..ovvrriienes 2,285,825 | ..ovviveinne 20,939,443 | ..oovoenee 26,382,773
22. Massachusetts.. MA L [ (P 8,120,258 | oo 9,506,165 | .... .8,759,564 | .. ...1,895,313 ..29,008,971 ...37,980,877
23. Michigan.......cccooeminiurerinennn. MI....... Lo | s 3,696,661 | ...ocvvnvrnnne 4,630,239 | oo 261,579 | o, 579,278 22,841,940 37,243,452
24, Minnesota.........cccoceoveerniirniinee MN]....... Levooe | e 12,124,451 | oo 11,240,948 | ...coovrvnneen. 1,652,624 | ..cooovvieis 3,070,730 | covovvereinnee 13,477,851 | oo 12,104,447
25, MiSSISSIPPi.....cevenrrerrrennrerreinees MS|...... Lo [ o 3,136,803 | .ooovvvinene 7,028,968 | ..o 3,319,659 | ..o (10,968) ] .oovvvrvrennd 6,312,201 | oo 2,624,805
26.  MiSSOU.....ocvvrerrierinieniies MO....... Lo | o 6,023,552 | .oovrerierinnne 5,561,049 | .ooovriirrnnnes 9,701,119 | v 2,321,010 | v 82,146,257 | ...ovvvrrvnnee. 9,909,492
27.  Montana........ccocmeinrinninniins MT]....... (IO (PR 2,785,537 | oo 2,746,041 | (oo 280,024 | oo, 540,102 | covverrerrriennne 493,959 | oo 1,986,050
28.  Nebraska.........ccocovevnerenerennens NE |....... (IO (PR 3,510,817 | oo 2,548,104 | oo | e 335318 | v 7,368,486 | ...ocvorvrrnn. 6,372,115
29.  Nevada.......mnerennienneens NV |.... (IR (PR 2,858,578 | oovvivein (802,655) | ..vooevrrrrrirneene 97,648 | ..o 10,005,967 | ..ovvrvirerenne 1,531,042 | oo 804,634
30. New Hampshire........ccccoeuuunee. NH[...... Lecooe | o 956,014 | oo 723715 | oo 1,469 | oo 1,201 | e 2,686,611 | covvereciene 729,639
31, New Jersey.....cverneenennn. NJ|...ce. [N [P 7,569,791 | oo 6,564,328 | ...cooovvrrrrin. 555,019 | oo 3,586,853 | ...covierriinnee 32,786,807 | .coovverennee 55,833,766
32, New MeXiCO......coocemrrermerrnrinnee NM]....... Lo | o 1,970,274 | oo 1,970,403 3,385,750 | covoereeieineirneineineiens | e 12,389,170 | coovvvvrrirene. 5,410,533
33. New York...... WNY L.... 23,885,150 ...18,149,207 ..3,941,369 | .. .11,559,094 240,503,983 .280,087,938
34.  North Carolina..........cccoveuenen. NC|...... L..... 21,671,988 26,292,549 2,006,765 | .ovverrerrirenn. 995,910 | covvvreirerenas 3,947,406 | ...oovvoerennee 12,901,253
35.  North Dakota.........ccccevvveneeneeND | e L..... 5,745,803 | ..ocoovoirrnnne 5,523,628 1,822,674 | oo 782,396 | c.vvvrrirrenas 3,925,313 17,679,410
36.  Ohi0...ccovrereeneineiserneineene OH [ i L..... ...9,978,296 213,621,076 | oo 160,294 ..2,291,310 105,506,600 ...53,375,132
37.  Oklahoma........ccccconvemrrnrirne. OK [ e L..... 2,966,865 | ...coovrierinnee 1,777,248 1,105,195 | oo 197,189 [ oo 10,053,654 15,300,171
38, Oregon......ccoocevernsersrreeeen. OR [ i (IR (PO 8,533,620 | ..ovvrrrine 10,369,950 | c.oovevverrirnns 476,105 | .ovvecrrrrinnne (279,752) v 1,173,700 | v 3,131,522
39.  Pennsylvania.........c.ccoconrenen. PA [ e Lo e 16,099,442 | ...coovvennnee 14,723,914 | .o 12,069,022 | ..oovvvrirenes 3,935,569 | ...cvvvnnen. 113,591,162 | ..ccovevnneee 112,275,848
40. Rhode Island.........ccccooomrrneen Rl e Lo | e 1,253,075 | .covevirienns 1,511,341 | oo 136,496 | .oovvvrerreirns 223,014 | v 2,029,725 | oo 11,544,043
41.  South Carolina........cccceeceseeeee. SC | e Lo e 10,651,721 | coovvive 11,966,540 | .coovvvvvrrnnne 1,669,897 | .ooovereireiins 494712 | v 89,410,650 | ..covvervvennee 23,617,937
42, South Dakota.........cccccoserrreene.SD | . Lo [ e 2,461,533 | oo 2,999,512 | v 1447 ABT | oo 250,000 | .oooeeeierneerneerneineenneenees | e 4,036,453
43, Tennessee........coommeemmecnneenn IN | e Lo e 10,829,074 | ...ovvvvvenee 12,138,829 | oo 751,481 | i, 675,450 | ..ocvvcvrnene 13,608,068 | ....ocovvvnnes 41,225,635
44, TeXaS...omomirnerneirnrineinernneen X | i Lo e 64,630,977 | .coovvvvrnn. 66,327,459 | ...ocovvveen. 27,206,333 [ .oooovvvcrinnne 6,355,902 | ...ccveuven. 143,822,410 | ..covvvnnve. 51,669,058
45, Utah..oncncincsceneen UT (IO (R 6,323,883 | ..o 6,798,091 | oo | e 783,501 | oo 366,015 | v 938,849
46, Vermont........ccovrnernerneenen VT | e, ISP ISR 338,088 | ..veoeereireiinens 34124 | s 1,126,191 | oo 2,466,510 | .ovvrverrcrennne 240,534 | oo 1,470,071
47, Virginia......c.ooeeneeeneeeneererrsis VA[...... Levooe | v 8,553,994 | ...ccooovvi 11,071,239 | oo 1,582,366 | ..ccovvvrrennes 3,060,198 | ...ovveeiennee 17,828,748 | ..ovvvvvvenne 23,569,116
48.  Washington..........ccoccovvrneenec. WA[...... Lo e 12,602,123 | cooovvive 15,749,473 | .oovvvrene 9,072,770 | wovvvrrreieenne 677,604 | ..o 12,262,962 | ..oovvvcvrnn. 5,355,759
49.  West Virginia [N ISR 523,982 | oveieirernnnn826,029 [ oo | e | s | e 632,479
50. Wisconsin. L ...5,305,700 ...2,316,871 13,991,979
51, WYOmINg.....oocveevecverenerncnene L 1,703,691 | .oooovveeen 1,587,072 | 000,500,082 | oo 124,653 | .....ccc0er...5,694,408 | oo, 3,562,742
52.  American Samoa
53, Guam......o..
54.  Puerto RiCO.......cccenmrvrrrrrrrnns
55.  US Virgin Islands.........ccooeeeee VI ool | e 72,379 [ e 81,463 [ 0000 88,957 [ e [ et | coenisieie e ss
56.  Northern Mariana Islands....... e [ e .
57. Canada.......ccoeovnernerrneen. CAN [ L | 0000 32,985,471 | 032,717,810 [ v 40,728,870 | oo 1,504,703 | ..ovvvveennee 110,036,539 | ...covvvvneee 236,887,574
58. Aggregate Other Alien............. OT [ XXX e 42,034,527 | .o 38,021,206 | ......cooovvennce 2,737,506 | ..o 3434117 | oo 83,545,269 | .........c...... 18,584,079
59.  TotalS....oouiiriirrirsiisiierisiiens (@)....55 | v 564,465,089 | .............. 590,376,022 | ............. 177,490,843 | ................ 96,341,948 | ........... 1,409,903,315 | ........... 1,379,951,332
DETAILS OF WRITE-INS
58001. AFG AFGHANISTAN .. [.... ), 9.9, I 10,533 [ (26,774) | covoevevrerrernerinerineninens [ | e | s
58002. ALB ALBANIA ... XXX [ o 136 [ o 124 [ [ e | et 7,021 [
58003. ARG ARGENTINA.......ccoovmreveres [ vonee XXX o 525,646 |...cccoorvrrrernnne 161,927 | oo [ ereesnsssssssssssssssnnns | e | eeviessiessenens 2,071,985
58998. Summary of remaining write-ins
for Line 58 from overflow page.....| ..... XXX i 41,498,212 | oo 37,885,929 | ..o 2,737,506 | ..covvrrirrenes 3434117 | oo 83,538,248 | .......ccoeene. 16,512,094
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)........ | ..... XXX s 42,034,527 | cooooivinnn 38,021,206 | ....ccoovevenens 2,737,506 | .ooovoiiene 3434117 | oo 83,545,269 [ ....ccooooonenes 18,584,079
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
(@) Insert the number of L responses except for Canada and Other Alien.
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Statement for March 31, 2016 of the FACTORY MUTUAL |NSURANCE COMPANY

Organizational
March 31, 2016

Chart

Policyholders

Factory Mutual Insurance Company
NAIC 21482 Fed ID 05-0316605 RI
100% OWNERSHIP of all Subs

- . Factory Mutual Insurance
FM Insurance Company Limited FM Approvals LLC FMRE Holdings LLC TSB Loss Control Consultants, Inc. FMIC Holdings, Inc. FM Global de Mexico S.A. de C.V. Company
NAIC 00000 GBR NAIC 00000 RI NAIC 00000 DE NAIC 00000 GA NAIC 00000 RI NAIC 00000 MEX Escritorio de Representagio No
AlIN 1D AA-1120610 Fed ID 05-0520189 Fed ID 27-1439297 Fed ID 58-2190659 Fed ID 05-6009005 AlIN ID AA-2730043 Brasil LTDA
NAIC 00000 BRA
|
] ] | ] 1 | ]
FM Engineering M l:\p?rovals FM Appro'vals Watch Hill Insurance Corporate FM Global Appalachian FM Global Affiliated FM Risk Engineering
International Limited Assessoria E Company Insurance Services, Servicios, Insurance Company Services LLC Insurance Insurance
Limited NAIC 00000 Representacdo NAIC 00000 VT Inc. S.deR.L. de C.V. NAIC 10316 RI NAIC 0000 RI Company Company Limited
NAIC 00000 GBR GBR LTDA Fed ID 20-2740839 NAIC 00000 RI NAIC 00000 MEX Fed ID 05-0284861 Fed ID 27-0433536 NAIC 10014 RI NAIC 00000 BMU
NAIC 00000 BRA Fed ID 05-0453751 Fed ID 05-0254496 Fed ID 98-0131767
Io) !
: [ | | | i l l
Two 95 95 95 95 FM Global FM do Brasil FM Engineering New
Ledgemont LLC Hayden Mezz Owner Hayden LLC Hayden Lender LLC Hayden Mezz cSeIrvrl:zf Servicos de ConsuI.tlng Providence
NAIC 00000 DE LLC NAIC 00000 DE NAIC 00000 DE Lender LLC "s‘;\ s a Prevencao de (Shanghai) Co Ltd Mutual
Fed ID 37-1699077 NAIC 00000 DE Fed ID 46-0627887 Fed ID 46-0639741 NAIC 00000 DE NAIC 00000 Perdas Ltda. NAIC 00000 Limited
Fed ID 46-0655775 Fed ID 46-0644539 NAIC 00000 CHN NAIC 00000
coL BRA BMU
Hobbs Brook 601 275 175 Johnston 101 FMEC 3460 1301 Hobbs Solar
Management Hobbs Brook Edgewater Wyman Wyman Building Edgewater Legacy 265 Winter Preston Atwood LLC 1LLC
LLC Limited LLC LLC LLC LLC LLC LLC LLC Ridge LLC NAIC 00000 NAIC 00000
NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 NAIC 00000 DE DE
DE GBR DE DE DE DE DE DE DE DE Fed ID 46- Fed ID 30-
Fed ID 04- Fed ID 04- Fed ID 04- Fed ID 20- Fed ID 27- Fed ID 45- Fed ID 27- Fed ID 20- Fed ID 46- 1737956 0871090
3516897 3516901 3516936 8836334 1439940 2766487 1440057 2775533 1609795
93 Building 404 610 Lincoln Park Ridge Ne;onset Hobbs Solar Hobbs Solar
LLC Wyman LLC LLC Bldg LLC 401 285 Central West fver 245 81 21LLC 3LLC
NAIC NAIC 00000 NAIC 00000 NAIC 00000 Edgewater Ave Glocester LLC Winter LLC Wyman LLC NAIC 00000 NAIC 00000
00000 DE DE DE LLC LLC LLC NAIC 00000 NAIC 00000 NAIC 00000 DE DE
DE Fed ID 04- Fed ID 04- Fed ID 04- NAIC 00000 NAIC 00000 NAIC 00000 DE DE DE Fed ID 38- Fed ID 32-
RI Fed ID 04- Fed ID 20- Fed ID 38- 3982389 0486346
Fed ID 04- 3516903 3516902 3516937 DE RI
3516935 Fed ID 27- Fed ID 27- Fed ID 27- 3516938 2775533 3942900
1169682 1595571 1439297
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Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
7 8 9 10

1 2 3 4 5 6 11 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership

Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
IV(I:eorg?)ers Group Name Code ID Number | RSSD [ CIK | International) | Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage|  Ultimate Controlling Entity(ies)/Person(s) *
0065...| Factory Mutual Insurance Company & its Affiliates..... | 21482...... 05-0316605.. | ...coovvereene | covrereres [ e Factory Mutual Insurance Company................ RI........ RE ..o [ oottt sssseseses | sevessessesssssssesssssssens [ sresissnsieniesins | sesesese ettt 1.
0065...| Factory Mutual Insurance Company & its Affiliates..... | 10014...... 05-0254496.. [ ....ccoovveees | cerrrrrrenns | e Affiliated FM Insurance Company.................... Rl DS.... FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company................ 1.
0065...| Factory Mutual Insurance Company & its Affiliates..... | 10316...... 05-0284861.. [ ...ocverrres | cerrrrrrens | e Appalachian Insurance Company............c....... Rl DS... FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company................ 1.
0065...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... AA-1120610.. | coocveeereen | s [ FM Insurance Company Limited...................... GBR.....|DS..ccevenne. Factory Mutual Insurance Company................ Ownership.......... ....100.000 | Factory Mutual Insurance Company.............c..| ...
0065...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 98-0131767.. [ .vveverene | cevrerrrrens | cereerrerneereireinnnns Risk Engineering Insurance Company Limited[ BMU.....|DS............... FMIC Holdings, INC.....c.oveverrereininrireieisiennenns Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc..| ceeuu.
0065...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... AA-2730043..] covoevrereen | e [ v FM Global de Mexico S.A. de C.V................. MEX.....[DS....cccoeuen. Factory Mutual Insurance Company................ Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc..| cece..
0065...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 20-2740839.. [ .oeoveeenne | e Watch Hill Insurance Company...........ccccceeu.... VT........ DS.... FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company...........cc...| ceeue.
0065...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 05-0453751.. | coovevvevn [ e Corporate Insurance Services, Inc.................. RI........ DS... FMIC Holdings, Inc Ownership.......... ....100.000 | Factory Mutual Insurance Company............c..| ...
0065...| Factory Mutual Insurance Company & its Affiliates..... |00000...... | ..cocovereererveees [ eoververeens [everreiens [ e New Providence Mutual Limited..................... BMU.....|DS.... Risk Engineering Insurance Company Limited| Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| ......

Factory Mutual Insurance Company -
0065...| Factory Mutual Insurance Company & its Affiliates..... [00000...... | ..ovoorreereronienne [ emrrerenins [rrvrrinnes oo, Escritorio de Representacéo No Brasil LTDA. [BRA..... [DIS TS Factory Mutual Insurance Company................ Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc..| ceeuu.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 05-0520189.. [ ..evovveerrnee | vevrrerreens | cereerreeneeneireinenns FM Approvals LLC........ccnreeereneermernerneireenenes Rl DS Factory Mutual Insurance Company................ Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| ceee..
0000...| Factory Mutual Insurance Company & its Affiliates..... [00000...... | ..ovoerereerermenne [ emmmmrenrns frrrriinees oo FM Engineering International Limited.............. GBR.....|DS.......cc...... FM Insurance Company Limited............c......... Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| ceee..

FM Engineering Consulting (Shanghai) Co.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000 Ltd CHN..... FM Global Services LLC..........cccccovvvereirerrnnne. Ownership.......... ....100.000 | Factory Mutual Insurance Company.........c..c..| ...
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000 . |FM Approvals Limited...........ccceevererrerriereinnnns GBR..... .|FM Approvals LLC.... . | Ownership.......... ....100.000 | Factory Mutual Insurance Company.

FM Approvals Assessoria E Representacéo
0000...| Factory Mutual Insurance Company & its Affiliates..... |00000......[ ...ccccoevrveeevees | evvrvrverees | eovreereees [ LTDA. BRA..... DS... FM Approvals LLC Ownership.......... ....100.000 | Factory Mutual Insurance Company..........c..c..| ...
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-1439297.. | coovvvvereee | v [ o FMRE Holdings LLC........ccccoevvvevrvererrerererens DE........ DS... Factory Mutual Insurance Company Ownership.......... ....100.000 | Factory Mutual Insurance Company.............c..| ...
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 58-2190659.. [ ..vvvveerees [ orrrrres | cerererrereeies TSB Loss Control Consultants, Inc.................. GA........ DS Factory Mutual Insurance Company................ Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc.. | ceeuu.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 05-6009005.. [..ccovvvererne | corerrerene FMIC Holdings, INC.....covvererincrrirrereeeieneinnis Rl DS.... Factory Mutual Insurance Company. Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc..| ceeuu.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... | .covvrerrerrenrnne [ eoreermernens [ oninrinns FM Global Servicios, S.de R.L.de C.V........... MEX..... | DS.... FMIC Holdings, Inc Ownership.......... ....100.000 |Factory Mutual Insurance Company............cc..| ceceu.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-0433536.. [ ..ceveeeaee | ceveeerreins | e FM Global Services LLC........c.cocvvrrrrreenenennns Rl DS FMIC Holdings, INC.....c.ovuveneereiniincneieieiineenes Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| ceeuu.

FM do Brasil Servicos de Prevencao de
0000...| Factory Mutual Insurance Company & its Affiliates..... [00000.....{...cccooererveeeves [ orvevriens [ oo [ Perdas LTDA. FM Global Services LLC..........cccccovvvereirerrnnne. Ownership.......... ....100.000 | Factory Mutual Insurance Company...............| ...
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516902.. 610 Lincoln LLC.....oocverereeceveeeee s FMRE Holdings LLC Ownership.......... ....100.000 |Factory Mutual Insurance Company
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516903.. .| 404 Wyman LLC.. .| FMRE Holdings LLC . | Ownership. ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516936.. 275 Wyman LLC.......ccoovvevvvereeeerceeeere s FMRE Holdings LLC Ownership.......... ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 20-8836334.. 175 Wyman LLC......cooveveveeeeeeeeseenenae FMRE Holdings LLC Ownership.......... ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516937.. . | Park Ridge Building LLC. .|FMRE Holdings LLC . | Ownership. ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516935.. 93 Building LLC FMRE Holdings LLC Ownership.......... ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 20-2775533.. 265 Winter LLC FMRE Holdings LLC........cocvvuniereeneereieienceeens Ownership.......... ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000 245 Winter LLC 265 Winter LLC Ownership.......... ....100.000 | Factory Mutual Insurance Company.




1C2Il0

Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Name of Type of Control
Securities (Ownership,
Exchange if Domi- Board, If Control is
NAIC Public Traded ciliary | Relationship Management, | Ownership
Group Company Federal (US.or Locatio | to Reporting Attorney-in-Fact,| Provide
Code Group Name Code ID Number [ RSSD [ CIK | International) | Name of Parent, Subsidiaries or Affiliates n Entity  [Directly Controlled by (Name of Entity/Person)| Influence, Other)| Percentage| Ultimate Controlling Entity(ies)/Person(s) *

0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-1440057.. FMEC Legacy LLC DS... FMRE Holdings LLC.........ccoevviveiercriecinens Ownership ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516938.. . | Neponset River LLC. DS .| FMEC Legacy LLC.... ..| Ownership. ....100.000 |Factory Mutual Insurance Company
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-1439297.. West Glocester LLC..........ccovvevevrerreierieninns DS... FMEC Legacy LLC Ownership ....100.000 |Factory Mutual Insurance Company
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516901.. 601 Edgewater LLC........cccocvervrvererererirerns DS... FMRE Holdings LLC Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-1595571.. . 1285 Central Avenue, LLC........ .|DS .|FMRE Holdings LLC . | Ownership. ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 04-3516897.. Hobbs Brook Management LLC...................... DS... FMRE Holdings LLC Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... | ..cocvrvrrrrrreneenee Hobbs Brook Limited..........cccerrureneenrenrerniens DS.... FMRE Holdings LLC Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 45-2766487.. .| 101 Edgewater LLC DS .| FMRE Holdings LLC . | Ownership. ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-1169682.. 401 Edgewater LLC DS... FMRE Holdings LLC Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 27-1439940.. | ..ovvveves e Johnston Building LLC.........ccccooevvevvivereriinens DS... FMRE Holdings LLC........ccoevvivererereiereinans Ownership ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... [00000.... . |FM Global Services Colombia S.A.S... DS .| FM Global Services LLC... ... | Ownership. ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... Two Ledgemont LLC.......cccovvverveiciieisrininns DS... 95 Hayden Mezz Owner LLC.........ccccccovvvrnnne. Ownership ....100.000 |Factory Mutual Insurance Company
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 46-0627887.. 95 Hayden LLC........cc.ocveeveeeveeeeeeeeins DS... FMRE Holdings LLC Ownership ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 46-0639741.. . |95 Hayden Lender LLC DS .|FMRE Holdings LLC . | Ownership. ....100.000 | Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 46-0655775.. 95 Hayden Mezz Owner LLC DS.... FMRE Holdings LLC Ownership ....100.000 |Factory Mutual Insurance Company.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 46-0644539.. 95 Hayden Mezz Lender LLC........cccovrrinrenee DE........ DS... FMRE Holdings LLC........oouvrvrrreerrerriscenceens Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| ceeu..
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 46-1609795.. 3460 Preston Ridge, LLC.......cccoovvvvvinireinn. DE........ DS... FMRE Holdings LLC........cocuoruniereeneireeeeenceeens Ownership.......... ....100.000 |Factory Mutual Insurance Company...........c...| ceeue.
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 46-1737956.. | .oocvrvereen | e [ e 1301 AtwoOd LLC.....vevieeeeeee DE........ [D1S TR FMRE Holdings LLC........cccoevveverererieeinens Ownership.......... ....100.000 | Factory Mutual Insurance Company............c..| ...
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 38-3942900.. | .coververens | e 81 Wyman LLC......ccoovvveveieirieeecese s DE....... DS... FMRE Holdings LLC.........ccoevivererrieiercinens Ownership.......... ....100.000 | Factory Mutual Insurance Company............c..| ...
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 30-0871090.. [ ..ocvvreres e Hobbs Solar 1 LLC.......cc.couveerveeieieeseieeas DE...... DS.... FMRE Holdings LLC........cccocvminiveerererieeinn. Ownership.......... ....100.000 |Factory Mutual Insurance Company................| ......
0000...| Factory Mutual Insurance Company & its Affiliates..... | 00000...... 38-3982389.. [ ..cververes [ oerrrees | e HobbS Solar 2 LLC......c.cccvevverererreeiesiseis DE...... [D1S T FMRE Holdings LLC.........cccoevervrveerrererierinn. Ownership.......... ....100.000 |Factory Mutual Insurance Company............c...| ......
0000...] Factory Mutual Insurance Company & its Affiliates..... | 00000...... 32-0486346.. [ ..oooovevee | | e Hobbs Solar 3LLC.......ccovviiisecierae DE..... DS..oove FMRE Holdings LLC.......ocoovovriiveierecicisieenns Ownership.......... ....100.000 | Factory Mutual Insurance Company...............| ......
Asteris Explanation
[1 | Pool Participants:Factory Mutual Insurance Company (86%), Affiliated FM Insurance Company (12%), and Appalachian Insurance Company (2%).




Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

7

Prior Year to Date
Direct Loss
Percentage

N
cCwmoO A WN =

1.1,

. Farmowners multiple peril...
. Homeowners multiple peril
. Commercial multiple peril
. Mortgage guaranty.......
. Ocean marine......
. Inland marine.......
. Financial guaranty..................

. International.
- Warranty.....eeeesenenes
. Reinsurance-nonproportional
. Reinsurance-nonproportional
. Reinsurance-nonproportional
. Aggregate write-ins for other |
o TOMAIS e

Medical professional liability -

. Medical professional liability -
. Earthquake

. Group accident and health..
. Credit accident and health...
. Other accident and health...
. Workers' compensation.......

Other liability-occurrence.....
Other liability-claims made...
Excess workers' compensatio

Products liability-occurrence....

Products liability-claims made

19.2 Private passenger auto liability.
, 19.4 Commercial auto liability
. Auto physical damage.........

. Aircraft (all perils).....

. Fidelity......

occurrence...
claims-made

..105,693,198
..226,069,087

37488 |
214,660,664

n...

assumed property
assumed liability......
assumed financial lines...
ines of business

.................... 112,174,074 | .

(147.261)| .

.100.3

3401.

3403,
3498,
3499

PART 2 - DIRECT PREMIUMS WRITTEN
1

Lines of Business

Current
Quarter

Current
Year to Date

2

3
Prior Year
Year to Date

COWmDUTAWN =

. Farmowners multiple peril...
. Homeowners multiple peril..
. Commercial multiple peril....
. Mortgage guaranty.......
. Ocean marine......
. Inland marine
. Financial guaranty

. Earthquake
. Group accident and halth............c.ccccueieieveireee s
. Credit accident and health...
. Other accident and health............ccccceirireereeieiese s
. Workers' compensation

. Burglary and theft....
. Boiler and machinery...
. Credit....
. International.
. Warranty......oooeeeevcseiennen.
. Reinsurance-nonproportional
. Reinsurance-nonproportional
. Reinsurance-nonproportional

Medical professional liability -
Medical professional liability -

Other liability-occurrence.....
Other liability-claims made...
Excess workers' compensatio
Products liability-occurrence
Products liability-claims made
19.2 Private passenger auto

19.4 Commercial auto liability.
. Auto physical damage.........
. Aircraft (all perils).....

occurrence...
claims made

n

liabiliy..

assumed property....

assumed liability....................

assumed financial lines...

.................................... 88,123,950
....150,091,058

........... 88,123,950

150,091,058

221214187 | .

98,206,244
196,288,455

....564,465,089

DETAILS OF WRITE-INS

. Sum. of remaining write-ins for Line 34 from overflow page..

. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)...............




Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

Years in Which
Losses
Occurred

Prior Year-End
IBNR
Loss and LAE
Reserves

3

Total Prior
Year-End
Loss and
LAE Reserves
(Cols. 1+2)

4

2016
Loss and LAE
Payments on Claims
Reported as of Prior
Year-End

Total Q.S.
Loss and LAE
Reserves
(Cols. 7+8+9)

11
Prior Year-End Known
Case Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols. 4+7
minus Col. 1)

12
Prior Year-End
IBNR Loss and LAE
Reserves Developed
(Savings)/Deficiency
(Cols.5+8+9
minus Col. 2)

13
Prior Year-End
Total Loss
and LAE Reserve
Developed
(Savings)/Deficiency
(Cols. 11 +12)

10

1. 2013 + Prior........

3. Subtotals

2014 + Prior........

5. Subtotals

2015 + Prior........

..................... 598,511

758,257

734,208

....................... 53,144

238,558

187,446

..................... 651,655

996,815

921,654

..................... 220,721

1,088,734

904,686

1,826,340

258,566

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
5 6 7 8
Q.S. Date Known Q.S. Date Known
2016 Case Loss and Case Loss and LAE
Loss and LAE Total 2016 LAE Reserves on | Reserves on Claims
Payments on Claims Loss and Claims Reported and [Reported or Reopened
Unreported as of LAE Payments Open as of Prior Subsequent to
Prior Year-End (Cols. 4 +5) Year-End Prior Year-End
......................................................... 24,049 .o 105,447 [
......................................................... 51,112 | oo 137,947 [
................................ 0 |ieinieieeeneennn 79,161 | 0243394 | 0
...................................................... 184,048 [ ..o 708,430 [,
................................ 0 iiieeeennn2569,209 | 951,824 | o0
....................... 28,599 |.oiiiiieeennnn28,599 [ h XXX [ . 225,412
....................... 28,599 |..............287,808 |.............0951824 |.......225412

2,084,906

8. Prior Year-
End's Surplus
As Regards
Policyholders

..................... (30,250) | cooevncreernneneenns30,250 | i l0
......................... 3645 [.oiiiinienn(3,645) [ i 0
..................... (26,605)| ..oooereensenernnn 26,605 | i l0
....................... 24465 | ooiivein(24,465) | i 0
........................ (2,140)] .covvvvicnicnnn2,140 | i 0
............... D9, CTTTITY [RVTIRTTIINY, 9.0, CNTITTITY IVTTTRRTIINY 0,0, RV
........................ (2,140) ] oo 2,140 0
Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As % of Col. 1, As % of Col. 2, As % of Col. 3,
Line 7 Line 7 Line 7
| P (0.2)%] 2. oo 0.2 %[ 3. s 0.0 %
Col. 13, Line 7
Line 8
4 i) 0.0 %




Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> ow N

The data for this supplement is not required to be filed.

Bar Code:

AR A AR TR AL O
* 2148 2 2 0164 9000001 =*
AL AR RC AR R PR AR TAO
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net

Assets Assets (Cols. 1-2) Admitted Assets
2504, Prepaid BXPENSES. .......vurererreeireisessretseesessssssessssssssessessessssssessessssssesssssessssssessssssessessssssssssssessns | sonsessssssnees 18,237,870 | .ooovvenee. 18,237,870 | ..o (01 TR
2505. CSV director compensation plan ..6,072,202 | .. 6,072,202 | ... ..6,027,275
2506. MiSCEllan@OUS FECEIVADIE.............cveevececierectee ettt seeseesssssesssssannes | seeseesessaensansd 6,842,105 | coevevrrernae 2,607,043 | ccoverennn 4,235,062 | ..coevrrrnnen 4,153,751
2507, INtANGIDIE @SSEL.......coucveveeieicters et sttt sst s stensesenens | seerenreseereens 12,074,137 | oo 12,074,137 [ oo, (01 O
2597. Summary of remaining write-ins fOr LINE 25.........oviuiiiiiiisiesssesssssssesissiesesessenienes | serseesssens 43226314 | ................ 32,919,050 | .o 10,307,264 | ............... 10,181,026

Q16




Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Schedule T:

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
2 3 4 5 6 7
Active Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. Status to Date to Date to Date to Date to Date to Date
58004. AUS AUSTRALIA.........ccoovvverans [ ornee ). 9, 0 IS, 15,142,821 | oo 11,672,001 | covveererennne 2,621,126 | oo 451,009 | oo 53,653,147 | ..everrrrrrnen. 5,442,439
58005. AUT AUSTRIA.... o .. 17,604 |. .. . .
58006. BHS BAHAMAS.. - 259,306 [ s

58007. BHR BAHRAIN..........ccccoevvvnennnn. e 889 [
58008. BGD BANGLADESH................. I [
58009. BRB BARBADOS...
58010. BEL BELGIUM....

58011. BEN BENIN.... 1) [ .

58012. BRA BRAZIL....... N . . . o] 2,882,977 | 3,861,820 | .... ..39,923
58013. KHM CAMBODIA ] v | [ s et
58014. CHL CHILE......... - . . o O e
58015. CHN CHINA........ccccoovvriiirrinns N ...3,607, . . X S I

58016. TWN CHINA - TAIWAN o . v [ | ————————
58017. COL COLOMBIA.... e (179, , N

58018. CRI COSTARICA... 1 . ol 1 I
58019. HRV CROATIA........ 1 65, -
58020, CZE CZECH REPUBLIC N i -

58021. DNK DENMARK.........cccooummrrvnne. 835 [ 83,083 [ | [ [
58022. DOM DOMINICAN REPUBLIC..
58023. EGY EGYPT
58024.
58025.
58026.
58027.
58028. GHA GHANA
58029. GRC GREECE................
58030. GUY GUYANA
58031. HTI HAITI........
58032. HKG HONG KONG.
58033. HUN HUNGARY.....
58034. IND INDIA...........
58035. IDN  INDONESIA.
58036. ITA ITALY ..o
58037. CIV IVORY COAST
58038. JAM JAMAICA................
58039. JPN JAPAN........
58040. KAZ KAZAKHSTAN
58041. KWT KUWAIT.....
58042. KGZ KYRGYZSTAN...
58043. LAO LAOCS..............

58044. LBN LEBANON..
58045. LBY LIBYA.......cccoovmvvmriinnirnnnns
58046. LTU LITHUANIA.........ccoovvverines
58047. LUX LUXEMBOURG..
58048. MDG MADAGASCAR.
58049. MYS MALAYSIA.....
58050. MDV MALDIVES..........cccoovn.
58051. MLI MALL.....oovvvrriiriiriiinniis
58052. MEX MEXICO.....
58053. MOZ MOZAMBIQUE..
58054. NPL NEPAL................
58055. NLD NETHERLANDS.
58056. NZL NEW ZEALAND..
58057. NIC NICARAGUA...
58058. NGA NIGERIA....
58059. NOR  NORWAY..
58060. PAK PAKISTAN..
58061. PAN PANAMA....
58062. PRY PARAGUAY...
58063. PER PERU.........
58064. POL POLAND.........cccoooomururrmnnnnns
58065. PRT PORTUGAL
58066. QAT QATAR......
58067. ROM ROMANIA
58068. RUS RUSSIA N . . ...165, . .
58069. WSM SAMOA .. e 8,980 [ 088,588 [ | [ [

58070. SAU SAUDIARABIA L[ XXX ] e 10816 | et TB8T8 | e [ [ s | e
58071. SEN SENEGAL ... N .
58072. SRB SERBIA ... N et
58073. SGP SINGAPORE ... e . . .

58074. SVK SLOVAK REPUBLIC N 14, v | e [ s
58075. SVN SLOVENIA .. N e

58076. ZAF SOUTH AFRICA
58077. KOR SOUTH KOREA . o .
58078. SSD SOUTH SUDAN REPUBLI e 1129 |
58079. ESP  SPAIN . o . . . .
58080. SUR SURINAM e 1796 [ \ SO
58081. SWE SWEDEN ..37,703
58082. CHE SWITZERLAND . o .79, . ...154, 1,212,621
58083. THA THAILAND.......ccccoverrrrrnns e 141850 | 92,748 | [ | e | e 1,613,431
58084. TGO TOGO.......covvrrierriirriiene.
58085. TON TONGA.......cccovvmivrrirrnirs
58086. TTO TRINIDAD AND TOBAGO.
58087. TUR TURKEY......ccoeemirmrirniinens
58088. UKR UKRAINE............ccoomrrunnn.
58089. ARE UNITED ARAB EMIRATE..
58090. GBR UNITED KINGDOM
58091. URY URUGUAY......cccccovrrmrrnenn.
58092. VEN VENEZUELA..
58093. VNM VIETNAM......ccccovrmrmrirrrnns
58094. YEM YEMEN.......cccccovvumirnrirnnns e 1211 (3,345) [ oo | e | e [ s
58095. ALL OTHER......ccnvvrvvrernerncenens [ XKX e (B37,490) | v 3,055,419 | oo 9 [ s 3,327 | e 19,762 | oo
58997. Summary of remaining write-

ins for Line 58 from overflow........

................ 37,885929 | ................2,737,506 | ...............3,434117 | ..............83,538,248 | ...............16,512,094

Q16.1



Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOM YEAI...........cvucveiieiieicieststeie sttt s s sstssaes | sbssssssssssss e sses st st s s ssessnes [0 U 30,922
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION. .........cvevierieicieie ettt bbb sttt sns | ebsessantsssessess s s e st essesssssassensnsns | ressessesssssessessseses st s s st s nees
2.2 Additional investment Made after ACQUISIION.............cccvvveieiieeeeee ettt saes st es s ssssssessnes | stestesssssessessssssssssessessssestessessnsens | sresesssssssssesssnssessessssessessesesssenns
3. Current year Change in BNCUMDIANCES...........cc.cceveieeieieeeie sttt bes s s sttt b s s s s sss st esse s s sssessesssssnsssseses | eesessessesssssssessesssessessessnsenssssessnsns | sresssesssssssesissessessessssnssssessessssseas
4, Total gain (I0SS) ON AISPOSAIS..........curvrirereriirireie sttt s bbbt st s et b b s s bbbt st n s s bt se st et ssesansneas
5. Deduct amounts received on disposals..............ccceeveverrerennen.
6. Total foreign exchange change in book/adjusted carrying value....
7. Deduct current year's other-than-temporary impairment recognized...
8. Deduct CUrrent YEAI'S AEPIECIALION...........c.evricrecees ettt ettt st s ettt s st s s et nanees
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+6-7-8)........c.ccccvrererrierierierieesieenisessesisssssesssessensens | ervesssssisssssssesissssseses s sessssanss (0 OO 0
10.  Deduct total NONAAMIEA AMOUNLS.........cveueeiirieieissiseie sttt ss st ns s st st st ssensssssessenssssessentenes | snsessessssssessessanssnssessenssnssessensenssns | asssessossonssessassonssnssessanssnssessassanssns
11, Statement value at end of current period (Ling 9 MiNUS LINE 10)......viviuiiieeiiicsiesceestessisesessssesesssssessseseessssssssssssssssssnses | crossassesnsissessesissssessssssssnssssasens 0 ] 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 0f PriOr YEaT..........cciviieieicerisieeseseeieieniens [ e 0 |
2. Cost of acquired:
2.1 Actual cost at time OF ACQUISIIION. .........c.cveieiciisic ettt bbbt sttt s s s s saenns | sebensessesssssssessesssssssessessssensessessesns | sbsessesissssteses st esses e bs s s s sse st st
2.2 Additional investment made after ACQUISIION.............cc.ciueiciciciceee ettt et s e stenss | setsssessssssssesssstssestesssssessessnsans | eevessessesssssesses s sses s baesses b sas
3. Capitalized deferred interest and Other...........cccoeveeveveeiveeecveiieieeie e ..o [ s [ e
4. AcCrual of dISCOUNL........c.uevecvcieiectee st NN ........................
5. Unrealized valuation increase (decrease).. i AN .
6. Total gain (loss) on disposals......
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points and commitment fees...........cccevvrrerieieereevecerseee e
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INLEIESL............ccucvecuiicieiieiieieieiies [ et stesiens | creeiesesse bbb baees
10. Deduct current year's other-than-temporary impairment recognized
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cc0. | covviisiiniiieiesese e 0 ] 0
12, TOtal VAIUBHON GIIOWANCE.........cvuceiieieiciits ettt bbbt sttt nns
13, SUbtOtal (LINE 11 PIUS LINE 12).....cuieceeeieitiiciestesie sttt sttt aen
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHOK YN ..........coiviveieiereisie ettt bbb ssssanes | evesssssssssesssanees 1,820,680,134 | ...coccvvvreerae 1,755,181,848
2. Cost of acquired:
2.1 Actual COSt at tiMe OF ACQUISTEION. .........ureuiieririeie ettt sttt sttt sne | essessastsssnssesssssessessentnssessansnsns | ressessesssesnssessnsssnssessanssessestenssnens
2.2 Additional investment made after aCQUISIION.............ccciueiueiiiiieee et esb s ssenes | sresesssesasse s sssaenees 16,823,242 [ oo 150,946,734
3. Capitalized deferred iNErESt ANA OB ...ttt sttt st et ssesses | sebsesseesast s s e ssesbens e st ess e tsessessantans | sebsessestaesessestee s e s s s et ses st
4. ACCIUAI OF QISCOUNT.........oeviieieiecite ettt bbb bbbt st n sttt es s b ss s ssessssnsessens | sbesbessssasssssssessessnsessesesastessesansans | stessesssssssessesssssses et s bssessesessnsans
5. Unrealized valuation increase (decrease).. ...(8,622,337)
6. Total gain (I0SS) ON GISPOSAIS.........urvurereriiiereireiierissieesesecrssse e sssss sttt sss st ens e ssessesssessessansssssssssssnssessessenssnssnns | sssessssssessessssssessessnnsse 3y 892,809 | vevnn .44,280,857
7. Deduct amounts received 0N dISPOSAS............cccevevrveireieiiiiieie et ssssesse s sssssssssesssssssessessssssssssenses | sesessessesssssnesseeerens 12,90 1,101 | i 120,620,619
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in boOK/adjUSIEd CAMTYING VAIUE............vuierirrieriieiecineieieeicte sttt ssaesssesssssessssesssesss | ctseesessesssssssssessasssessestessssssestessnes | seressesssssssssesassassessessssessessasssnes
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........c.vuruuririurieirneereereieeeereieeseeeseseesessseeseesessseesessessesses | seesssssnsssssssssssssssessssssnssssssssnssssns | seessssssssssssssesssssssssssssnes 486,348
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10).........cccovrrrrrnrrrinininerninsnesnreseneenes | ceereeensissssnseneens 1,806,993,536 | ..ovevvverreireieenne 1,820,680,134
12. Deduct total NONAdMItEEd @MOUNLS..............coeiiiiiiiciieicisee ettt bbb s bbb s s s saesses s estesesnbes | fetsessessssessessessstessessesssssssassessesnss | essessnsossessesssssnsessesssssnssnees st nsanes
13. Statement value at end of current period (Ling 11 mMiNUS LINE 12).......cuiuiiiiiiiiiieieiciiesiei st sissesssssssssssssnsesssssssesesnaes | cvsssssesssssssssasees 1,806,993,536 | ...cocvvvercieinns 1,820,680,134
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEaI...........c.cvcveveeveiceieseeeeeseese e eessesssessssesns | evevesssenssesinnns 12,094,303,649 | ...c.ccoovvverernnne 11,682,722,188
2. Cost of bONAS ANd SLOCKS ACGUITE..........cuivieeieeiieiciete ettt st a st s s se et s s s st sstessesnsnsenes | evssssessssissessessesanes 702,239,008 | .oveverererirne 3,673,580,212
3. ACCIUAI OF QISCOUNL. .....vuvvieeriseiseiisic ettt sttt en s n s s s ensnsestentanss | svssssessessasssessnssansnssenes 564,198 | oooovveererreeienins 1,394,369
4. Unrealized valuation iNCrEASE (ECTEASE)..........cvevivrieereieiesiese s sesses s b s s s ssss s s sse st sesses s sessensssssssssssssssessnsns | svsessesisssssessesssesseses 34,349,513 | coovveeeeererne (137,489,384)
5. Total gain (I0SS) ON AISPOSAIS........cuurvrrererrirreririsseinsessisseseesssseesessssesse st ess s ssessssssessass s sssssssnssessessasssnssesssssessesssssssnssessensns | sessssssessessanssnssessanens 29,626,618 | ..ooverrreiieens 219,176,846
6. Deduct consideration for bonds and stocks disposed of. ..600,014,813 | ...... .3,249,646,143
7. Deduct amortization of premium............ccccveevevverreeriereerenennnns 8,697,514 | ... ..36,806,476
8. Total foreign exchange change in book/adjusted carrying value..... (1,493,814)] ...... ..(3,316,874)
9. Deduct current year's other-than-temporary impairment rECOGNIZEM............cceveeveiriveieieieeese s ssessssesensss | srressssssesssssssssesssssssnssssesssssnsanes | enrssssssessssssessnsssanes 55,311,089
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccocvrerrrreirrereiierieressesesssseseessssenees | cveveesesssessenns 12,250,876,845 | ....ooovvvvvererne 12,094,303,649
11, Deduct total NONAAMILEEA MOUNLS............ccveieveciiecieicisee ettt et sae s s aes s s s s saesssssssstesesntes | sessessesssssssessessssansesssssssnsansessesnss | ersesssissessessnsansassesssssnssnsesnsansanes
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....viuiieiieiiiiiiiieieiectes et ssssssesssssessssnsenssnses | evresssonsssssssesas 12,250,876,845 | ......ovvevvernnn 12,094,303,649




Statement for March 31, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

20ISO

Book/Adjus:ed Carrying Acquisitions Dispo?;itions Non-Trad?ng Activity Book/Adjusfed Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ():1rveveueeesreresneeessssesesssesssssesessse st sesssessssesssssssssssesssssssssssensss | cessssessssnessssnns 3,644,078,893 | .....oooonmerrerrrrrnens 578,918,351 | oo 702,687,678 | ..cvverrrrrererriennne (15,653,928) | ...vvvrnrrernnennns 3,504,855,638 | ....oouuveermerrireriiineenisensisnnens | e sesssssssees | seeeenesssseseenns 3,644,078,893
2. NAIC 2 ().evveereerirsereeeneeniesesssesissesesteessssesess st ssssessssssenns | cosssssessssneessseneens 378,304,907 | ..oooocvrrrrrrriinennns 18,664,689 | ....ocvvvrrrrrircrinnns 18,773,613 | oo 7,361,773 | oo 385,557,756 | ..ouuvrermereeererrireresiseenssnesssens | seevesiessssnensssssessssesesssesssssens | soeesesenessniesieenns 378,304,907
3. NAIC 3 (8).rrunreerrmrrersreessnessssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnness | sossssssssssnsssssssnnees 126,051,185 [ ..ovveererrerrrrreennnn. 31,258,904 | ..vveererrrrerreennnn. 16,536,269 | ...oooorrerrrrrirnneens [CI0%4 1) | 137,569,610 | vveruerrerereereeeesnresssssessssnns [ cvessnesessnnesessnsssssnessssssesssssnssss | sevessnsssssnnessssnnes 126,051,185
A, NAIC 4 ().nveerureeerreeesneessseeeessesesssssssssssessssssssssssessssasssssssssssssssssssssssssnness | sossssssssssnsesssssnnees 124,405,401 | ..ovveerereeerrreennnn. 14,286,670 | ..oooeveerrrreerereenns 19,112,943 | oo [CR KRS0y — 15,415,621 | covvvereeeeinereerneeeessssessssessssnns [ ceessnssssnnesessssesssssessssnsssssnnesss | sevessnsssssnessssnnes 124,405,401
5. NAIC 5 (2).rruureeeueensseresseesssesessssessssessssssessssss st ssssss st ssssssssssssessssnnes | sessssnsesssssessssnesees 41,337,979 [ oo 3,488,903 | ...oevrererrirreneenns 12,159,364 | ..ooovvvrrencriinen 9,233,387 | coooeererrnrrireeennns 41,900,905 [ ...oooeeerreerreerieeesreenssneeees | crnseesssseesss s sssssssesssnns | s 41,337,979
B NAIC B ()..evveereeressreeseenisesessseessssessssssesssssssssessssssssssesssssssssssesssssesns | nssssennssssssssssessssssessses 36,387 | .o, 189,125 | i, 1,490,962 [ .o, 3,014,139 | oo 1,748,689 | ..o | | e 36,387
7. TOtAl BONGS. .. .cveruiricesssiesssseessssssessssssssssssssssssssssssss s sssssssssssssssssssssnsssns | snssssssssssssssseess 4,314,214,752 | oo, 646,806,642 | ....cooovreiiirriiinnns 770,760,829 | ...ovveisvveeissriiannes (R PRT:)] — 4,186,848,219 [ ..o 0] i [V O 4,314,214,752

PREFERRED STOCK
8. INAIC Tttt eeess st ss sttt sns st sseees | eseee s e ee s st s st eeess st | Seeeeteeee R s R s Rt | Hesseee st st s s st ness st nesstas | seeeessne st ss st st et | eeeessinesst st 0 | oreeeerereirneeemneesessseessseessssnes [ e ssesssnenens | sttt
0. NAIC 2.t b sttt eens | ettt | seees s bbbt | Hbsee st nesb st | ceeeess sttt | s 0 | [ e | e
10, INAIC 3.tttk | ekt ns st nn et | ettt en s | eess ittt nnens | eieees ettt nnnnsens | et 0 | [ e | s
110 NAIC 4ttt ees sttt | 2estseness s ss st enss s ss s enesssenessts | Seeeesstseeess s ss s ss s sst e sss s | sessssnesstenesss s st eeesss e ssssennnes | rsnessssnnsstsensss e ssssennsstsnnnstias | eeseeesssenesss st nenst et 0 | oereeereeeeeneeesneeressnesssssessssnes [ eresneeesnesesssessse s ssesssseness | soeseees sttt
12, INAIC Btttk | 2488ttt ss e ssts | eeeeE s R R et et seE st | eesss st tenes st et e ss s ss s enenns | £rseeesseess s snnsss st resnt s nenstias | eesineessieneess st eesn et 0 | orreeeeererrneenmneeeessseessseesessnes [ e ssess s ssesssnenens | sttt
13, INAIC Buoooeeiceereeeieeeeseeeesseeess st ssess st ssess s sss e sss e seesss e sees | enstsssssnnessssssssssssssssssssssssssssees | dossssesssssssssasssesssssssssnsssssssssssans | sosessssssssssssssasssssssssssssssnssssssnes | oosssnssssssnssssssnsssasssssssssssssssnsses | eoosssessssssssessnee st 0 e [, | s
14, Total Prefermed SOCK.........covrricrerereesrieseesesisesesesssseseesesennes | st 0] i) 0] i) 0] i) 0] i) 0] i) 0 i) 0] i) 0
15. _Total Bonds and Preferred StOcK........oriiivcnsiirnniciicssciscsic i | 4,314,214,752 | ccoooocvvvienne, 646,806,642 | ....coooooeviiiiinen 770,760,829 | ..o (3,412,346)| ..ocovvvirrcieene: 4,186,848,219 [ ..oooovvevicniiiic) 0] i (01 I 4,314,214,752

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:
NAIC 18§....244,601,787; NAIC2§.......... 0; NAIC3S..... 0; NAIC4S...... 0; NAIC56S....... 0; NAIC6S.......... 0.




Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Act3ua| Interest éollected Paid for Acciued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......otvererirrrrerserennis | e 202,085,780 |......cocoeeen. DY I [T 202,082,957 | coooivvirnienne 165,113 [ oo 73,189
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying valug, DECEMBEr 31 Of PHOT YEAI.........cccveiucieisciee et be s senes | sresssssisssessssse s ssessas 410,963,424 | ..covvervreireeeie 325,283,763
2. Cost of short-term iNVESIMENES ACUINET. .........c.evvivcicicee sttt es s ssessensssies | svtessessessessessessss s seees 21,485,898 | ...ccvvrerrirererinnnn) 671,375,906
3. ACCTUAI OF GISCOUNL......veveveeceeserirceia ittt nens | cebeest ettt nes 16,184 | oo, 13,976
4. Unrealized valuation iNCrEASE (JECIEASE).........c.urueuriiririiieisesise e sses st s s bbb s s bbbt s s s s ssnsaes | abtsssessessssssessessssbe s e st esssssestenssssans | estisssestessssssesses s b s s bbbt enseses
5. Total gain (I0SS) ON QISPOSAIS..........ccuevuiieiieieiieiieie ettt st bbbt essessnes | ebtssssiesses s s s bbb s st (V15 0) | U 4,386
6. Deduct consideration reCeived 0N QISPOSAIS.........cruiueireieiiiriisiieieeiesissese sttt ssse st tesse s sssensessessns | sressessessssassessessssessenns 230,330,473 | .ovvreererrieereins 585,508,176
7. Deduct amortization Of PrEMIUM..........c.cciieiiiieieesc ettt bbb bbb stensns | ebsestessassesses s s s s s s enes 46,393 | oo 206,431
8. Total foreign exchange change in book/adjusted CarmYiNG VAIUE...........cc.ccuueiiucieiieeiieiesisess s ssessssssesssssens | sstsssssiesssssesesssssssessesssssessessssssns | sesssssiessessisssssessssssesesssssessessesssses
9. Deduct current year's other-than-temporary impairment FECOGNIZEA............cueuiuireieiieieseie s ssssssesessssens | sresiessesssssssesesssssssessesssssssessesssssnsens | soossesesssssnsessesssssssessessessssessassessnsns
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........ccccerivrrrersrneieriesisesssessssesssssees | e 202,085,780 | ...occvvereerrererierireians 410,963,424
11. Deduct total nonadmitted @MOUNES.............oiiriiiiiii s nssens | st | crsssissisis s
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiiiiiiiiiiiieiiteseseiesissssessssseesessssessssssassssssssessnss | anssssesssssssessssssensaseens 202,085,780 | ..oovieriierians 410,963,424

QsIo03




Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QsSI04, QSI105, QSI06, QSI07



Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE E- VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PHIOr YEAN........ccvvvveievcveeeie et sssessesessees | eevessessesssssssssssessssesees e 140,185,971 [ oo 241,267,251
2. Cost of cash eqUIVAIENS ACGUITEM............cciueiueieieiie ettt e b st es s ssbnas | sebsssssessessssesses e s bessesaees 679,779,691 |.cooevieeveeeeeeeee 8,397,398,421
3. ACCTUAI OF GISCOUNT.......covoverceeiieei ettt nnnes | sesesss s s s st L4 29,454
4. Unrealized valuation INCrEASE (JECIBASE)..........cuuwururrureiereereiseitseeeesseeesessessssese st st sssses st st b ssessesssessases | stesesessesssssessesssssssssessastnssessesssssestessanss | sesessssessssassnsssessassassssssessassssssessasssssessose
5. Total gain (I0SS) ON QISPOSAIS.........ccveveevieieeieeicisetes ettt be st b s s s s s s ssesassssasss | sevessesssssssssssssessesssantes e s s senssnens (B,866) | vvvvervrerrrererererere e (31,002)
6. Deduct consideration received 0N dISPOSAIS..............c.cveicviieieiciie et es s sssns | sesesssssess st ess et saees 582,676,662 |...ccovvererrerrrrerererenin. 8,496,995,472
7. Deduct amortization Of PIEMIUM.............cceviviveiieiecee ettt bes s s ss et ssstes s ssssssessnes | evsesssssssssesssssnsesses s sessesse e sasanes 17,367 | o 112,573
8. Total foreign exchange change in book/ adjusted CarryiNg VAIUE...........cccuivieeieiciiesieeesete et | rstese s sss s sessesesens | sosessesissessese e sssse e ssssssenaes (1,370,108)
9. Deduct current year's other-than-temporary impairment FECOGNIZET...........ovuevrvieiveeieiireee e sessesesresessenses | erersssissessesessessessssssssssssessessnssssesssssnsanses | ersessessesssossessesssssnssssessssnsessessnsassensasanes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITEd BMOUNLS. ..ottt s s senines | ffstes sttt snsens | ortss sttt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuivoiiviieiisiceiieesiesceeceessssessensssssssssnssnsensens | oesessessssssenssnssssessnssssesesas 237,283,765 | ..o 140,185,971

QsI08




Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| 34410@ 10 1 | FMRE HOLDINGS LLC ..ottt WALTHAM |MA... |INVESTMENT IN AFFILIATE. oot snnisnissnsenins | eosnsenssnsens 01/31/2010.... 10,000,000
1999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affil 0 10,000,000 0 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
007999 02 2| MSPE-ADVENT LATIN AMERICAN PE FD IV .|NEW YORK.. .|MORGAN STANLEY.... ... | 07/30/2007.... 1 .22,400
092999 01 0| MSPE-BRAZOS EQUITY FUND IIL.P. .....oevvririrrirnnne . ... | DALLAS . | MORGAN STANLEY.... . ... | 12/06/2005.... T [ e | e 2,141
141994 65 7| MSPE-CARDINAL VENTURE PARTNERS Il....c.ocvvnviriririiirericiininnns NEW YORK.....cooovvvirirnineirerieinns veve [MORGAN STANLEY ..ottt ssssssssessesssessessssane | nessessssssessns 01/12/2009.... T ] s | e 1,920
125990 05 1| MSPE-CDR USF CO-INVESTOR, L.P. ....ccccovirrrinirierirnriceissirseeieens CAYMAN ISLANDS.. ..| MORGAN STANLEY........cccoece.n. . ... | 06/25/2007.... T [ s | s 3,459
G3927R 90 9| GCM GROSVENOR FM GLOBAL INVESTMENT FUND LP........ccoocommiimrrinrirerrneens NEW YORK .| UNITED PARTNERSHIP AGREEMENT.........coomiiimrimeirerinerieniessseesssissesssssssssnenes . ... | 11/08/2005.... 1 15,491
279992 14 3| MSPE-EDEN II, LP NEW YORK.......ooveoirinirierirerirnenns ree [MORGAN STANLEY ...ttt ssesssesesnes | sonesssesssenens 09/25/2007.... 1 17,268
380990 22 6|GSPE-GOLDMAN SACHS PRIVATE EQUITY IX....ccniriiimmrenerierieereeissiesseesenes NEW YORK.. . |UNITED PARTNERSHIP AGREEMENT.........coooviuimrimrerrinirieniessseesssissenssessessenes . ... | 08/28/2007.... 1 3,678,966
482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND Il oo NEW YORK.. .| MORGAN STANLEY.......ccocon... . ... | 11/13/2007.... 1 15,482
48299K 01 3| MSPE-KSL CAPITAL PARTNERS IILP ...coovoiririieirierierrierienes LAQUINTA....ovierieerierienens e [MORGAN STANLEY .....coriimiimiiiirieriesisssississesiessesessessssssssssessessssssssssssssenins. | cessessnsssens 04/10/2006.... 1 758
531994 92 9| MSPE-LIBERTY PARTNERS Il, LP.......ovvuiririrciisrineiierieeiiens NEW YORK.. .|MORGAN STANLEY.... ... | 04/25/2008.... 1 2
576990 04 8| MSPE-MATLIN PATTERSON GLOBAL ......ccccrmveriviirierieriienienireenns NEW YORK.. .|MORGAN STANLEY.... . ... | 01/18/2008.... 1 .33,500
351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND Hl...ccoiviuiimerierireeieeirseesssieerierneens NEW YORK......ovveorenrrnerirrerennns reve [MORGAN STANLEY ...ttt ssesssssssnes | wnssssesssnsens 06/01/2006.... 1 .31,854
630548 FP 3| MORGAN STANLEY PRIVATE MARKET FUND VILP.....c.ccccoviniiiiriniriniinnississninnines W CONSHOHOCKEN PA.... [UNITED PARTNERSHIP AGREEMENT.......coiiiiiiinirnrinriisnssnisnrsssssrsssssssssssssesnssnssens | eesnsnssnssns 01/16/2014.... 1 3,000,000
9999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = UN@ffilia ........ oo sits oottt 0 6,823,242 0 0. XXX
4499999. Subtotal - Unaffiliated D eeE LR LR LR R LR oL E LR E LR LR oEEE LR 4eEE LR eeEEeeE 11 EEeEEfeeEfeeEE LA oL EE LR eEE LA oA LR LR eeEEeeEee  EfeeEEoeLE LA E LR LA LRt 0 6,823,242 0 0 [.. XXX..oooo
4599999. Subtotal - Affiliated....... 0 10,000,000 0 0 [ XXX
4699999, TOMAIS........veveerceriieerieeeeres s bbb 0 16,823,242 0 0 ... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand | in B./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
34410@ 10 1 | FMRE HOLDINGS LLC ..ot IWALTHAM ....................... | MA. |RETURN OF CAPITAL.....coviirinirieniens 01/31/2010 | 01/01/2014 0 924,949 | ... 924,949 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ... 0 0 924,949 | ... 924,949 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
007999 02 2| MSPE-ADVENT LATIN AMERICAN PEFD IV .. . |NEW YORK.... .. INY..|MORGAN STANLEY... .| 07/30/2007 |12/30/2015 | ..........203,606 | .......(189,608) | ......cecsvrurimuee | rrerrmrnererrnrnne [ vervvrrnnirerinnnees | eeeeeee(189,608) | coveriviiiivirinnns [ v 14,000 [ i 14,000 0
091994 43 4| MSPE-BLACKSTONE CAPITAL PARTNERS V......... |NEW YORK.... .. |NY.. | MORGAN STANLEY... .. | 1212712006 |01/26/2016 | ..........280,072 | cooceeree(d,579) | coovvvrrrcrrcrrns | v | cerveverivenreninnnes | evereeened($,579) [ o | 00 275,493 | e 275,493 0
125990 05 1| MSPE-CDR USF CO-INVESTOR, L.P. .....ccccevvuvrrnneee CAYMAN ISLANDS.......... GB.. |MORGAN STANLEY.......ccocomvvmerrnrirniris 06/25/2007 [01/21/2016 | .........218,441 | .oocc(T2,441) | oo | cerrneinnrinninens [ erveessenneiineninns | e (T2481) | e | 20,146,000 | .o 146,000 0
156990 08 7| MSPE-CERBERUS CG INVESTORILLC ................. NEW YORK......ccovvvrrinne NY.. [MORGAN STANLEY.......ccccoomurrmrrreriranens 07/23/2007 | 12/28/2015 8,043 9,130 9,130 0
GCM GROSVENOR FM GLOBAL INVESTMENT
G3927R 90 9|FUNDLP NEW YORK.... .. |NY..| UNITED PARTNERSHIP AGREEMENT.. |11/08/2005 | 02/11/2016 | .........530,712 | ...... 160,402 | ...ooovovivvvirirnns | errvereineireniene | eeverienneirerinnns | v 160,402 | ..ovvvvrervivcres | 891,114 | L 1,898,645 | ....ccovvvrrevrins | e 1,207,531 | ..... 1,207,531 | oo
349990 01 0| MSPE-FORTRESS INVESTMENT FUND IV ............. NEW YORK.... .. |NY.. IMORGAN STANLEY.......ccosvvemrrrerrnirinens 07/10/2006 |01/21/2016 | ... 40,078 | ........... 9,884 IO I 9,884 v 49,962 | i 49,962 - 0
350994 76 0| MSPE-FOUNDRY VENTURE CAPITAL......ccccomvrvnnes NEW YORK.....coooovvrurrnnne NY.. [MORGAN STANLEY.......ccocommrvrmrrnrrrrnnens 11/13/2007 |02/16/2016 | ..... 15,839,922 | ..(15,421,428) | .....vvvvvrermrrnes [ e | e (15,421,428) | oo | e 418,494 | ........ 418,494 - 0
429994 52 8| MSPE-H.I.G. CAPITAL PARTNERS IV, LP ............... MIAML....ovvovinireiis FL...[MORGAN STANLEY.......ccccomurrmrrreriranens 02/23/2007 |01/21/2016 | .......... 979,344 | ....... (962,470) | .vvovvvrrerrernens | everierireninninns | evverivenireninees | s (962,470) | ..cvooververrrinns | v 16,874 | ........ 216,247 | oo | v 199,373 | ... 199,373 | oo




1'€030

Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

SCHEDULE BA - PART 3

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | in B/A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income

Y52991 75 2| MSPE-LION CAPITAL FUND Il LP w..covvorirircirnnens NEW YORK.....coccnvririnne NY.. [MORGAN STANLEY.......ccccommrrmrrierirnenns 07/26/2007 {02/09/2016 | .....vvvrerrei289 | ovieeee 1,165 | i | e [ vnrerseennninnnnens | e 3165 | e | o 1,454 | i 1,454

578990 01 2| MSPE-MBO CAPITAL 2 . |INEW YORK... . |NY..|MORGAN STANLEY.... . | 05/22/2006 |02/12/2016 110,747

351990 00 7| MSPE-PAINE & PARTNERS CAPITAL FUND Il NEW YOR NY.. [ MORGAN STANLEY. 06/01/2006 | 03/24/2016 . 0,644

696990 0A 9| MSPE-PALOMON EQUITY FUND L.P. ....ccccvcrvrrrrrnnes LONDON .. |GB..[MORGAN STANLEY.... .... | 01/24/2006 | 03/03/2016 | ..........263,284 e 130,873 | ........ 130,873 | ...

380990 22 6|GSPE-GOLDMAN SACHS PRIVATE EQUITY IX. NEW YORK .. |NY.. |UNITED PARTNERSHIP AGREEMENT.. | 08/28/2007 | 03/18/2016 | ....... SAT3,111 | oo (B47,344) | s [ e [ e | e (347,344) [ s | i 5,125,767 | ..... 6,415,449 | ...

817999 63 4| MSPE-SEQUOIA CAPITAL INDIA FUND | ... | CAYMAN ISLAND ... | GB.. [MORGAN STANLEY.......ccoomrrrmririrrrninn 07/14/2006 |03/15/2016 | ............90,328 | .........(48,813) | coooveriirvrinrins | cevrreinernnriinnns [ vvrrseesnniineniens | reeneene(88,813) | oo | e 41515 | ......... 41,515 | ...

871991 47 7| MSPE-SYMPHONY ALLEGRO INVESTORS. ... INEW YORK... .. |NY..MORGAN STANLEY.... ... | 12/27/2006 | 02/10/2016 2,203 2,203

880997 41 6| MSPE-TERRA FIRMA CAPITAL PARTNERS IIl........ |[NEW YORK... .. |NY..|MORGAN STANLEY.... . [10/31/2006 |03/08/2016 | ..........489,045 | ........565,657 | ...cocovrrimrrimmrnne | errmrirmerneriineins | cerernernennseiinens | 2ereens 365,857 | oo | e 1,054,702 | ..... 1,054,702

482997 82 2| MSPE-KPS SPECIAL SITUATIONS FUND IIl............ NEW YORK......cccovvrnrines NY..|MORGAN STANLEY 11/13/2007 | 02/26/2016 .0

556998 24 3| MSPE-MADISON INTL REAL ESTATE .. ... INEW YORK... .. |NY..MORGAN STANLEY.... ... | 11/08/2007 | 01/19/2016 |.... .0

578997 89 2| MSPE-MBK PARTNERS, LP . |NEW YORK... .. INY..|MORGAN STANLEY.... .... | 09/19/2006 | 12/28/2015 |.... .0

500990 05 6| MSPE-KOHLBERG INVESTORS VI, LP ......ccccovvvuncee NEW YORK......cccovvvirrinne NY.. [MORGAN STANLEY........cccoemrrrerirmrerenns 06/20/2007 |01/26/2016 .0

GSPE-GOLDMAN SACHS PRIVATE EQUITY

380990 23 4|PARTNERSXI NEW YORK... . |NY..|UNITED PARTNERSHIP AGREEMENT.. |08/19/2011 |03/23/2016 |.... w0 e | | 889,917 | .o | e 889,917 | ... 889,917 | oo

576990 04 8| MSPE-MATLIN PATTERSON GLOBAL ....|NEW YOR NY.. [ MORGAN STANLEY.... ... | 06/22/2007 | 03/24/2016 .0 5,089 5,089 5,089

928990 14 2| MSPE-VMG EQUITY PARTNERS, LP ... INEW YORK... .. INY..|MORGAN STANLEY.... .... | 01/24/2007 | 03/22/2016 |.... 20 s [ | s 14,215 | oo | e 14,215 | .. 14,215 | oo

941998 63 5| MSPE-WATERFORD WEDGWOOD .. ... INEW YORK... .. |NY..MORGAN STANLEY.... .... | 05/28/2009 | 01/21/2016 |.... .0 ..1,846 | ...

94999W 92 3| MSPE-WAYZATA OPPORTUNITIES . . | WAYZATA. ...|MN. [ MORGAN STANLEY.... .... | 02/22/2006 | 03/08/2016 |.... .0 58,688 |...

125999 48 2| MSPE-SIGHTLINE HEALTHCARE FUNDIIILP ....... MINNEAPOLIS................. MN. [MORGAN STANLEY......cccoouomirvirirnrinnnes 10/30/2006 | 03/31/2016 .0 (2,190)
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated......... ..o | e 24,671,550 | ..(16,526,073) | .... ..(16,526,073) | ..o 0] . 8,143,287 |...12,036,152 | ...cccocvrrnnnsd 0] ... 3,892,865 | ..... 3,892,865 | ...coovrrenend 0
4499999. SuUbtOtal - UNAFIIAIEA. ... ekt | enies 24,671,550 | ..(16,526,073) ..(16,526,073) | .ovvovrviriin, 0] . 8,143,287 |...12,036,152 | ...ocoovrvrrinns 0 ... 3,892,865 | ..... 3,892,865 | .cooovriniinns 0
4599999. Subtotal - Affiliated 924,949 | .o 0. .0 0 924,949 | ....... 924,949 0 0 0 0
4899999, TOMAIS........ceveeeeeeeieieeee etk 25,596,499 | ..(16,526,073) ] .... ..(16,526,073) | ....oovvvvrrnnn 0 .. 9,068,236 |....12,961,101 | ....ccccoevrennc 0]... 3,892,865 | ..... 3,892,865 | ...ooocrverinnnns 0
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Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government

912828 J2 7| UNITED STATES TREASURY.......crtvimiimeiieiiiieieeisinsssssssssesssesssssssssssssssssssesssesssssssssssssssensn | oeeeseees 03/01/2016.... | DEUTSCHE BANK.........ruuiiurirerireeseeisesse sttt 000,654,746 | oo 9,500,000 8,352 |1

912828 M5 6| UNITED STATES TREASURY.....ooiiiiiimiiisieiiieiiinsisississsisssss sttt sssssesssnssnsssnsns | soessssees 01/05/2016.... | GOLDMAN SACHS. ... ...ttt sttt s | finebsensssens sttt enstanns | bnnssssssssensssnesssesas 1,500,703 | ..o 1,500,000 5,007 |1
0599999. Total BONAS = U.S GOVEIMMENL.......veureriissiieiiseisseseetessiasssesese etk E R0 fE Lk bR bbb 1,155,449 | 11,000,000 | v 13,359 XXX
Bonds - All Other Government

135087 A4 6| CANADIAN GOVERNMENT oottt O 02/25/20716.... |RBC DEXIA........ooouiiieiiieiieiieieiseis ettt st s st sse s nssnsensesas | essessessssessesssssssessesnsansessesnsins | ssessesssssssssassessssansns 6,769,973 | .o 6,665,000 22,031 |1FE

135087 D2 7 [CANADIAN GOVERNMENT oottt sttt Cuee 03/01/2016.... | VALEUS MOB.........ccrvrurrrirrrnerierirerireenns ......6,051,329 5,991,000 6,565 | 1FE

135087 D3 5[CANADIAN GOVERNMENT .ottt Cuve 02/16/20716.... | LAURENT L.....ouivririreieresiseesseess s s ses ettt ees | Hinebs e st s bbbt enisens | bnebsssses s ess e 3,547,800 | ..ooovrvrrireieieiin 3,000,000 | oo 18,082 [1FE. ...

135087 D5 0 [CANADIAN GOVERNMENT .ottt Cuoee 02/16/2016.... | VARIOUS.........ovviirimrieiiieiiiseiesissisiiessisessesissesssse s 3,799,124 | 3,460,000 | ..o 16,973 [1FE ..

135087 E7 5|CANADIAN GOVERNMENT 02/16/2016.... | RBC DEXIA. .15,081,119 115,135,000 | oo 11,403 [1FE ..

135087 YZ 1|CANADIAN GOVERNMENT 02/24120716.... [RBC DEXIA. ...ttt nssnsssrenss | cisestssssssssessessssssensssssssensnenes | sbsessessesssesssssesessanes 9,049,483 ..8,023,000 59,265 | 1FE

135087 ZS 6|CANADIAN GOVERNMENT 03/02/2076.... | SCOTIA......eoueveerirereseees s ees bbbttt | Hesestsens st seb st snnines | ebsesssenss st eseseesneneas 927,171 6,511 | 1FE

135087 ZV 9 CANADIAN GOVERNMENT oottt Curee 02/24/20716.... | RBC DEXIA.......couieriimiireiieiiss sttt ssens | Hinebsee st s s ss bbbt enssens | nsissisee bt 6,061,920 | ..ooocvvrrieiein 6,000,000 | oo 44,630 [1FE ..o

1350Z7 X3 3| CANADIAN GOVERNMENT Lottt Cuoee 02/19/2015.... | T D SECURITIES.......ccoviiiriniriiiieriirieiisssisesiesiesessessssessssessesesseens 002,349,753 2,350,000 1FE

68323A CX 0|PROVINCE OF ONTARIO Cuee 02/16/2016.... | CIBC........... 0000:3,605,035 | i 3,500,000 | ©veeuirreenireeieieii 19,696 [1FE......cnvvererrcrinns

68323A CY 8|PROVINCE OF ONTARIO Cuovvr 02/16/2076.... | CIBC.....ouvireiriiiiiii it | b | i 3,054,400 3,200,000 20,085 | 1FE

74814Z ER 0 |PROVINCE OF QUEBEC........ccosimiiiriiinmmisnienssssessnsssnnenas Cues 02/16/2016.... | CIBC.. 2,432,250 2,300,000 17,644 [1FE .
1099999. TOtal BONAS = All OtNET GOVEIMMENE. . ... ertutiseisersesesseesssesseessees st ees 8184888884888 18 £ £E 848 LR E 88484884 E 4L EEseEE 10 44EEA£EE LA E SR eeE bbb 62,729,357 | oo 60,324,000 | .oooovviiiiinnineinns 242,885 XXX
Bonds - U.S. States, Territories and P

13063C  ZS 2| CALIFORNIAST ettt | eeeracees 03/10/2016.... | CITIGROUP.........ccovrrrcrrrrireireriesrienireeeseenns 1421451 | 1,135,000 1FE

419792 HR O|HAWAII ST 03/16/2016.... | BANK AMERICA MERRILL. ..ottt sttt es s sae s sssss s saesessssaes | evsesesesssssssissssesessssssssinsesesesenss | soeseesesesessssssessesesises 2,459,500 2,000,000 1FE

57582R HE 9|MASSACHUSETTS STATE .1 03/15/2016.... | BANK AMERICA MERRILL ....1,426,556 ..1,125,000 156 |1FE.

605581 FJ 1|MISSISSIPPIST. 01/05/2016.... | CITIGROUP.........cuuuieueirmeriseiseiseeiseesse st se bbbt | finebsesb st bs et s st enirees | bneisesssess st sseenas 2,171,649 1,855,000 24,991 [1FE

83710R NT 0|SOUTH CAROLINA STATE oot sssnsessesssssnenss | aosnssnnens 03/09/2016.... | GOLDMAN SACHS........ccotirrmiieiniieieiseiesesessensnnnes 21,864,607 | .o 1,475,000 2,663 | 1FE.

83710R  PH 4| SOUTH CAROLINA STATE......couiiiiiieerieinersessesssesssssss s sssesssessesssss s ssssssssssessssssssssnsses | sessssenns 03/14/2016.... | GOLDMAN SACHS.........ccoirirrierieirseirsrisersenieseseenns 23,097,143 | 2,450,000 4,424 |1FE

83710R QH 3| SOUTH CAROLINA STATE oottt sttt sttt sssesssssnnnes | sevssssinns 03/10/2016.... | GOLDMAN SACHS........oeiuiiuiiiiiieiieisseisss ittt s bbb | nsbsesssessses s snss bbb esssenns | onsisssssnsssessssessesnas 1,383,116 | cooveercieienins 1,095,000 2,129 | 1FE

880541 UF 2| TENNESSEE SY oottt | soeessenes 01/13/2016.... | BANK AMERICA MERRILL ....1,663,417 1,415,000 27,121 [1FE

917542 TZ 5|UTAHST ... .1 01/20/2016.... | BANK AMERICA MERRILL ...1,276,680 ..1,000,000 3,333 |1FE

93974D UB 2| WASHINGTON STATE oottt ssssssssenssssnene | aonssnsens 01/21/2016.... | JP MORGAN........cooviirereieiriisie ettt ....3,718,620 3,000,000 1FE

97705M  BS 3| WISCONSIN STATE ..ottt essssssssssssssssssnsnnns | sesssssenns 03/16/2016.... | BANK AMERICA MERRILL ....4,876,049 3,945,000 5,573 | 1FE

97705M  BU 8| WISCONSIN STATE  ...uieiieiiiiseisistisseissssisesss sttt sns s | aenssssinas 03/14/2016.... | BANK AMERICA MERRILL. .....ccooiteitstis ittt sttt | finnssenss sttt enns st nnssanns | binsisssssesssassssnsssesas 1,076,921 | oo 870,000 846 | 1FE
1799999. Total Bonds - U.S. States, TErTItOrES AN POSSESSIONS. .......iuuiieuiiiiiiisiiiisis ittt bbb bbb 26,435,709 | ..o 21,365,000 | ..oooviiiciiiiias 71,236 XXX
Bonds - U.S. Political Subdivisions of States, Territories and Pc ions

05914F YA 2 BALTIMORE COUNTY MD....ccoiviriirirmiinereiiisesesisissssssssssssessesssssessesssssessesssssssssessessasssessessans | onssanees 02/23/2016.... | BANK AMERICA MERRILL ....2,491,928 2,220,000 1FE

05914F  YJ 3[BALTIMORE CO.MD et ssn st sssssssensenins | cosessinns 02/24/2016.... | BANK AMERICA MERRILL ....3,704,547 2,900,000 1FE

100853 VZ 0[BOSTONMASS ottt innns | cesnsianns 03/15/20716.... | JP MORGAN........oueiuirmienitieiineetseise sttt sne | Hinebsesb st ss bbbt enisens | neisesses s st 147,931 | s 1,120,000 1FE

199492 DA 4[COLUMBUS OHIO st et sssssnsessenens. | cessessonns 03/07/2016.... | WACHOVIA.......oevierriieierireiierisssisesiesiseesesssssssssenssessssssssnens B ATB,255 | s 5,175,000 | ..o 49,594 [1FE. ...

425507 BP  4|HENNEPINCNTY MN st ssssesssessanes | sesiseinns 01/28/20716.... | BARCLAYS.......ooiiuietniimeiseisesesesssesssss s es bbbk | Hbiebbses s es s bbb st sesnnbanns | sbssesssessseessneesess e 556,943 | ..o 450,000 3,625 | 1FE

44256P DL 4|HOWARD CNTY MD .103/23/2016.... | MORGAN STANLEY.... 2,808,203 2,250,000 1FE

494T4F  JZ 4 KING COUNTY WAS.......oiirieriereiiesesise ettt sss st ssssssessssnsns | cosessonns 01/25/20716.... | SUNTRUST ......oortimiimirimeimieseisiesisessssasess st ss st entra | Hirestsenes s sssese s st nnienes || erssesssessseessesesseesnsseas 971,540 | oo 785,000 2,944 | 1FE
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609561 EW 1{MONMOUTH CNTY NJ et essssssnsessnnns | versnnines 01/27/2016.... | CIT GROUP.......coovvirerrrririieirersiseiersrieines 5,007,797 | oo 4,080,000 32,300 |1FE
613340 4B 1|MONTGOMERY CNTY MD  oociiiiciieceeeieeieesestesss et ss st sssssssssssessensssssnane | soeeesneees 03/23/20716.... | JP MORGAN........oocumuiemitsesiseesseeseese st ssse st es bbbt tes s | Hisestsenss e es b st eessnninns | ebssesssessssens s s 310,915 | oo 250,000 5,139 | 1FE
613340 4N 5|MONTGOMERY CNTY MD oottt | soeeisnens 03/21/2016.... | BANK AMERICA MERRILL 5,319,366 | ..ooovvrerieieiiiinan 4,700,000 54,181 [1FE
B4966L DV 0| NEW YORK N Y...oiiiiiiiirirriotiieiisiiesissis i sss st sessss sttt ssssssssssennns | soeesnenes 01/12/2016.... | JP MORGAN.........eviurietiieriiiiierisissiiesis s sssssiesienes 3,695,644 | ...ooovrirne 3,165,000 | ..o 71,652 [1FE..ciiiririiie
751091 SL 4|RALEIGHNC .| 02/24/2016.... | GOLDMAN SACHS 2,586,720 2,000,000 1FE
821686 Q7 0|SHELBY CNTY TN 02/22/2016.... | WACHOVIA ...4,057 442 ...3,170,000 1FE
986438  LZ  O[YORK CNTY SC ittt senssses st .102/19/2016.... | CITIGROUP 2,337,240 2,000,000 1FE
2499999. Total Bonds - U.S. Political Subdivisions of States, TEIMItOrieS AN POSSESSIONS. ... ... ruuueiuiirsiiesiersisies st ieessees st sees s es s eesseee e seeE s eeEfseeE e bk bbbt 40,834,471 | oo 34,265,000 | .ooviiniiinininns 219,435 XXX
Bonds - U.S. Special Revenue and Special A
040507 PW 9| ARIZONA ST HLTH FACS AUTH ..ot snsssissssnssns | soneesneees 01/26/2016.... | WACHOVIA.......ooviereiieiieieireiiessssses e esssssesssssssans 1,071,009 | cooovereeereerieein 900,000 7,250 | 1FE
040654 WJ 0[ARIZONA ST TRANSPRTN BRD HIGHWAY REV.......ccceooeiiiiiriieiieieieisisiseissssiesessssssssesessnns | oeessinnes 03/14/2016.... | PIPER JAFFRAY .....coviieiiieiiiieieieieiseisse st sss st 1,001,227 | oo 805,000 8,274 |1FE
05914F  NT = 3 [BALTIMORE CNTY MD......otruuiririrrereesnisersesiesssessssssssssessessssesssssssssssssssessssessesssssssssssnsses | sosnessnnss 03/16/2016.... | JANNEY MONTGOME 1,917,044 | oo 1,605,000 [ .oooovereerrcririrerieeies 11,146 [1FE .o
073900 G4 8|BEAUFORT CNTY SCH SCH DIST ....couiiiiimeireiineiieiiesiieeeseissssssssseessessssessssssssssssssesssessess | esesneees 03/16/2016.... | BLAIR WILLIAM. .....ooomirmiiminiieieieeiiesie st 3,718,581 | oo 3,095,000 21,063 |1FE
094797 Y5 0|BLOOMINGTON MN INDEP SCH DIST #271.......cvvuieirinirirerierisiesseisssiesiesesssssssssssssessenins | oneesenes 01/05/2016.... | PERSHING DLJ 1,221,565 | ..o 1,060,000 23,114 |1FE
13032U CZ 9|CALIFORNIA ST HLTH FAC FING AUTH REVENUE .| 03/17/2016.... | MORGAN STANLEY. ..468,518 ..385,000 1FE
130320 DA 3| CALIFORNIA ST HLTH FAC FING AUTH REVENUE 03/17/2016.... | MORGAN STANLEY. ..604,420 ..500,000 1FE
13080S LW 2| CALIFORNIA ST STWD CMNTYS DEV AUTH REV................. .| 03/15/2016.... | WACHOVIA ..739,240 ..595,000 1FE
20774Y YL 5| CONNECTICUT ST HEALTH & EDL  ..cooiiieieeiieiiieeiesieesssissssssessesisessssssssssessssssssssanee | woesesneees 01/13/2016.... | BANK AMERICA MERRILL 1,721,925 | oo 1,500,000 1FE
235036 N2 2|DALLAS-FORT WORTH TX INTERNATIONAL ARPT......c.oriiieieieeieiieieiesssiesesessssessssessssensenes | soessnsenes 01/12/2016.... | JP MORGAN........ccoriirmirreieiieieniississssessssiessess s ssenes 3,748,531 | oo 3,165,000 32,529 |1FE
235416 6K 5|DALLAS TX WTRWKS & SWR SYS REVENUE...........cooieieimerieriieeienisseessssssssessessssessssssens | woeeeseees 02/16/2016.... | BARCLAYS........cooomrimeriririreereeissrisessesiseisessssins 2,513,760 | oooovreeeeieieii 1,975,000 37,306 |1FE
235416 6L 3| DALLAS TXWTRWKS & SWR.......coririiiieiiieineiieris et sssesssssenss | oersnsines 01/14/2016.... | GOLDMAN SACHS........oovrrinriieiinriseirssiiseiseesiesiseeenas 2,540,580 2,000,000 30,278 | 1FE
246428 D2 9| DELAWARE TRANS........iiiiiirieitieriesissesesse sttt sttt sssssenes | weeessnenes 01/13/2016.... | BANK AMERICA MERRILL 2,089,101 | oo 1,645,000 1FE
254764 JR 5|DISTRICT OF COLUMBIA HOSP REVENUE.........ccosiimiiiiierieriiesiseiseissssssssesssssesssissiseses | neeseees 01/19/2016.... | NATIONAL FINANCIAL SERVICES CO.......cocvvremrrrrrierireirnerineinns 968,967 | ... 790,000 768 |1FE
258885 B5 0|DOUGLAS CNTY CO SCH DIST #RE-T......ccoviiiriririeiriieierissisesssseissssesssssssesessssisssses s ssnssenes .101/20/2016.... | WACHOVIA 2,698,058 2,200,000 12,833 [1FE...ccoiviiiirceene
3132QU UZ 4|FHLMC 12/16/2015.... [ NOMURA. 8,017,643 8,060,465 8,060 |1
3140EU TK 5|FEDERAL NATL MTG .102/29/2016.... |NOMURA... .12,323,998 1,755,509 | oo 14,858 1.
31418B S8 O[FEDERALNATLMTG oottt ssessssnins. | coserinnns 02/29/2076.... | CANTOR.......coomiermrireietiieitiessiees sttt TA42,431 | oo 6,690,802 9,664 |1
34153Q CG 9 |FLORIDA ST BRD OF EDU PUBLIC EDU......cooviiriirerieinerieriisesenssseisenssesssesssesssssssessssssnsssns | cesessens 02/10/2016.... | WACHOVIA.......ooooereiiiieineiseiiesssessesissesesssssssss s ssssssssnas 2,541,820 2,000,000 1FE
342816 H8 1|FLORIDAMUNIPW et ssensnens | rersanines 02/18/2016.... | BANK AMERICA MERRILL 3,507,232 2,805,000 1FE
343136 8B 6| FLORIDA STATE TURNPIKE AUTH ....ciiiiiiiiiririeeisesisesesisesesssssssessessessssssssssssnsenens. | soeeeseees 01/19/2016.... | BANK AMERICA MERRILL 1,513,197 | oo 1,215,000 1FE
378352 PG 7|GLENDALE AZ WTR & SWR REVENUE ........coootiuiiiiiinciesissiie e ssssssssesssssnees | eseseees 01/28/2016.... | SOUTHWEST SEC......coovvvririreircrinrineiienns 1,129,808 | ..oocvvrircireieiieiian 970,000 4,176 |1FE
409327 HL 0|HAMPTON ROADS VA SANTN DIST WSTWTR......cevuiriririerriiiieriessiesssesessessssssessensseessee | vevenneons 02/24/2016.... | BANK AMERICA MERRILL 1,769,149 | oo 1,455,000 1FE
409327 HN 6| HAMPTON ROADS VA SANTN DIST WSTWTR......viuriierirrirerineiseesesesessseessesssssssessesssssssae | sevenseenns 02/24/2016.... | BANK AMERICA MERRILL 904,365 | ..oocverrirrireeieieni 750,000 1FE
44244C HS 9[HOUSTON TX UTILITY SYS REVENUE.... .| 03/15/2016.... | EXCHANGE 7,630,442 1FE
44244C  JJ 7|HOUSTON TXUTILITY SYS REVENUE. 03/15/2016.... | EXCHANGE ..425,190 1FE
445047 CN 1|HUMBLE TX INDEP SCH DIST .1 01/13/2016.... | BANK AMERICA MERRILL 1,185,900 21,389 [1FE
46246K 2C 5|IOWA ST FIN AUTH REVENUE  ...oooiiiciiieieeseeisisiessss st sessssessss st ensssnsnes | soesesenes 02/12/2016.... | FIRST TENNESSEE 944,697 1,759 [1FE
469485 LG 9| JACKSONVILLE FL SALES TAX REVENUE.......cccoiiimririeieireiiesisessssiseessssssssesssesssssisssssnees | seveseenns 03/08/2016.... | HUTCHINSON SHOCKLIY E& CO 3,786,814 1FE
495289 2V 1| KING COUNTY WA SEWER REVENUE .......ccooriimiiiriiieiniieieniisisssssssssssesssssssssessssssnsenes. | sevsessnes 02/02/2016.... | BANK AMERICA MERRILL 1,449,046 1FE
495289 P3 8| KING COUNTY WA SEWER REVENUE ......ccoiiiriniierienincesiesiessiessesessssssssssensessessnns | sevessseons 01/13/2016.... | FIRST TENNESSEE 1,195,800 2,500 | 1FE,
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51166F DS 5|LAKELAND FL ENERGY SYS REVENUE..........cccoeoiuiiiriieieieieceieseieies e ssssssessesessssensenns | cvenseniens 01/22/2016.... | GOLDMAN SACHS.........coiiiiiiieiiitieiesiseiessssssisssse bbbt esssssssens | sissnssesssesessssssessesssssesssssansses | sressessissessessasssessessanes 498,959 | .o 415,000 1FE
513174 TX 0|LAMAR TEX CONS INDPT SCH DIST ....cooivirimermrrmerierieseseessessssssessesssssssssssssssessessssensans | oneeseees 01/21/2016.... | GOLDMAN SACHS.........cooiemerinirerierieeseeseessessenienes 2,435,520 | oo 2,000,000 | ©eoveenrenriereienreeneand 43,333 [1FE ...
514045 K9 3|LANCASTER CNTY PAHOSP AUTH ..ottt sssssnses. | esesnens 03/15/2016.... | BANK AMERICA MERRILL........couvtmiiriiriiniissiiesiesiseesssiss sttt issssssssns | nsbsssssssssesssessssssssesssssssesssanss | onsisssssssssessssssssssas 1,020,264 | ..o 840,000 1FE
514045 M6 7|LANCASTER CNTY PAHOSP AUTH  ...ociiiiiiiinieiiriieiiesseeiesis s esissssessessniens 03/18/2016.... | BANK AMERICA MERRILL 2,408,025 | ..o 1,940,000 1FE
544646 4N 9|LOS ANGELES CA UNIF SCH DIST ....oiurmrimrirerierieniesesenssssssssesssensssenns .| 03/23/2016.... | WELLS FARGO ....1,986,364 ..1,605,000 1FE
546475 GL 2|LOUISIANA ST GAS & FUELS TAX REVENUE..........c.cociiiiiiiiiieineieensissiesiesssssesensssissenens. | verinnies 03/14/20716.... | BARCLAYS.......ooiiieiiieiitecieie ettt sttt s bensenies | ebsessesassessesssssssessessessnsessesnsins || ssessessesssssssassessssnsns 1,488,184 1,480,000 26,167 | 1FE
546585 DU 1|LOUISVILLE & JEFFERSON CNTY KY MET SWR.......cvvmriirirrimieinieriesseessesessssssensesenns | eeerenes 01/05/2016.... | GOLDMAN SACHS.........ccoiumerinrrerirerieseserssesesrsenienes 1142940 | 1,000,000 6,944 | 1FE
54810C  6Y 1 |LOWER COLORADO.........ccoiimmiimmiiniinseseesseiseise sttt st sssssssssesssssssssssanss | aevsseinns 01/05/2016.... | BANCAM ROBERTS........ouiuuuiitmiimeisiiesisesssesiseisssssessee s ss bbb bbb sisns | bieesssesssssssesssssesse st ssssnsinns | sesaesssesssesssssessessnsssas 560,240 | ..ooovorririeeii 500,000 3,542 | 1FE
576000 QU 0|MASSACHUSETTS ST SH BLDG AUTH SALES TAX.......vvuivirriririnniierierinsesssisssissssesssenssns | oneesenes 03/08/2016.... | WACHOVIA........coierviiriirirriaeiiesiesiesissesssis s 02,327,539 | s 1,920,000 | .oooocvvrrerriirierienins 14,933 [1FE ..o
59259N 2W 2| MET TRANSPRTN AUTH NY DEDICATED TAX FUND......coivvvremmmirermerisensensesisseesssssssnsenins | sevsneenns 03/03/2016.... | WACHOVIA.......ooviereieeiieineineeiessneeses e esessssssssss s B,049,836 | .o 3,315,000 1FE
59334D HW 7| MIAMI-DADE CLNTY FL WTE & SWR REVENUE... [ 01/25/2016.... | RBC CAP.....couiieiriieieieie ettt ssenis | aesaties bbbt enes | sbernsr e 2,015,023 ..1,635,000 26,569 | 1FE
606092 HJ 6|MISSOURI ST JT MUNI ELEC UTILITY COMM......coumivimmemeemmrimerierieseseesseessssssessenssseesssssnens | seeeseees 01/25/2016.... | BARCLAYS.. 1448313 | 1,250,000 9,896 |1FE
60636M DJ 3| MISSOURI ST REGL CONVENTION & SPORTS.........couuiimmimeiinieierierisensssisessssssesssesssssssnss | seveseenns 02/12/20716.... | WACHOVIA. ...ttt bbb | Hinebsee st bbb enisens | bnsisssses s ess e eseenas 2,750,451 | oo 2,420,000 1,008 [1FE
60636U DC 0| MISSOURI ST ENVRNMNTL IMPT & ENERGY ........cevuriiiiririieririneissiierienissesenisssisesesesins | vevennions 02/01/2016.... | MORGAN STANLEY........ccoriruririmrinmrierierirresesisssienienes 2,705,079 | oo 2,130,000 | oo 11,833 [1FE i
645791 L2 8|NJ ENVRNMNTL INFRASTRUCTURE TRUST......ccvtrreriemrimerieriesesensssesensesssssssenssseessnsansns | sneeseees 01/05/2016.... | WACHOVIA.......ooveereiieiieineineiiessiesses s ssssssssss s ssssssssans d229,405 | s 3,285,000 20,075 1FE
64711N B9 5|NEW MEXICO ST FIN AUTH REVENIUE 02/12/20716.... |RBC CAP......ocvuiiriireireiisstses et s bbbttt | Hieebbseess e ss s b e st | sbsessesss st 446,985 389 | 1FE
649876 Z3 6|NEW YORK ST LOCAL GOVT ASSISTANCE CORP.........ccoccemireirrnnns 01/19/2016.... | JANNEY MONTGOME.........comvurririiiaiiessisesisesisssisss st sssssssssssesssssssns | ssssssesssassssssssssssnsssesssesssssssnns | svsessssesssossssssssssssnsssn 856,849 | ...ovvvrverrrrirerireeeee 100,000 | o 10,792 [1FE. ...
64990A DU 6|NEW YORK ST DORM AUTH ST PERSONAL INCOME.........cccorrimrirrineinerieseniseesersssssssens | oesereees 01/04/2016.... | BANK AMERICA MERRILL.......couuvvmiiririinsiseiiesisesisessssisss st sess s ss st ssssssssssiss | snsssesssessssssssssssssssssesssasssnnss | sonsesssssssssnsssssssssenas 2,985,850 | ..ooucrerrirriieiinninaa 2,375,000 23,750 |1FE
64990A EL 5|NEW YORK STATE DORM AUTH REVNUES.........ccoviitiiriiiniiieinnieiesissesessssssssssesssssssesens | vessessees 03/22/2016.... | CITIGROUP.........ovvrerrreirieiereriseierisisesenienns 23,680,700 | .o 3,000,000 5417 [1FE
650028 SG 9|NEW YORK SY THRUWAY AUTH ..ottt esssssisens | soeessneees 02/22/2016.... | CIT GROUP.........ccovrrverrerirrirseirerissrseninenes 1,939,596 | oo 1,850,000 [ .ovoorerrercnreirerieriis 40,597 [1FE ...
650035 D4 7[NEW YORK ST URBAN DEV CORP REVENUE............coovimiiiriieieeieieiesieiseississsesesssssssessesesens | cieesninnes 02/22/2016.... |MORGAN STANLEY........coiiiiiiiiiiieieiesieie ettt sttt ss st sse s ssnsesses | essessessssessesssssssessesessssessessnsins | ssessessessssssssssesssssnsns 3,364,401 3,210,000 | .ooverrieeeees 70,442 |1FE .o
650035 W8 7|NEW YORK ST URBAN DEV CORP REVENUE .| 03/09/2016.... | BANK AMERICA MERRILL ....1,357,169 ..1,100,000 1FE
67756C CL 0| OHIO STHOSP REV ittt sssssssnnns | aeeineinns 02/10/2016.... | BANK AMERICA MERRILL..........ovueverririeiseieessissiesesesssssses s sssssesssesssssesssessssssssssasssins | ossseesssssssesssssssssssasssssssssssssanss | ossseessssssssessssssssssons 1,079,550 1FE
68428T CL 9| ORANGE CNTY CA SANTIN DIST WSTWTR REV......cvuviiriirireierisisissisiseisssssssssssessssseens | oernnenes 03/11/2016.... | BARCLAYS........cooieriirieieieiesiese e 202,960,200 | .o 2,375,000 1FE
720424 YV 6|PIERCE CNTY WA SCH DIST #10 TACOMA.....ccooivimririirriseiiessesiseessesssssssssessesessssssssssenss | nsesneees 03/23/2016.... | PIPER JAFFRAY.......otiiiieiirimeimeiiesiiessesiss s sssss st ssssssssssesssesessssas 21,262,610 | oo 1,000,000 20,139 |1FE
73358W WS 9| PORT AUTH OF NEW YORK & NEW JERSEY NY......oiiriiirieieeieieieieisese s sssssssessesssssnses | oevinsenens 03/14/2016.... | JEFFERIES & CO.....ouvuiiiiiieieicie ettt sttt ss ettt et b s ssssesss | essessessssessesssssssessessessssessesnssns | ssessessesssssssssessssnsns 1,388,510 | coovvereeeeceeiein 1,150,000 21,403 |1FE
736742 WL 7|PORTLAND OR SWR SYS REVENUE ......ccoiviuiriiicriiinesiesissesesssssiessessseissssssssssssesins | eeeseees 03/16/2016.... | BANK AMERICA MERRILL 1544413 | 1,300,000 | .ooooververeriieirerieniens 19,861 [1FE. ...
74444Y AK 0|PUBLIC FIN AUTH WI LEASE DEV REVENUE.........c.coooomiemrierierineeienieenns .1 01/08/2016.... | JP MORGAN.... ....4,151,521 ..3,350,000 1FE
762322 AJ 4|RHODE ISLAND ST TRUNPIKE & BRIDGE AUTH.......covvueriiiiriieiniieississiessssssesssssesssssseens | oernnies 02/02/20716.... | JP MORGAN........ccoiuiiriiriieimtieiiesisisesissss st ss bbb ss s ensssnnns | sisbasssesssessessssssessesssssesssssansses | sresssessissessessanssessessanes 485,218 55 [1FE
763261 N2 6| RICHARDSON TXINDEP SCH DIST ....cvtvuurimerirrireerseisnerseniseesessssessesssssssessssssssesssssssesssssss | oneeseees 02/01/2016.... | BLAIR, WM.....ooromrmirnenienireiseeisessesiessesesseesssnen 22,019,114 | 1,630,000 [ .ovoovereerceireirerieeins 16,979 [1FE ...
833221 VN 1| SNOHOMISCH CNTY WA SCH DIST H207......ccvuurireirreineiieiieeiieesesiseissesssssseessessssessssssnses. | eseseees 01/13/2016.... | WACHOVIA. ...ttt | Hinebsee st s bbbt ensrens | bnsisssses s st 1,000,822 | oo 830,000 5,533 | 1FE
875139 AD 9| TAMPA FL NON-AD VALOREM REVENUE...........ccccouiiiiiriiiiirintississriesiesesssississssssessenins | oneesenes 01/26/2016.... | VARIOUS.........ooiviirimriieiienieeienisissssie s sisenes A B21T2T | s 3,650,000 56,069 |1FE
91514A DC 6| UNIV OF TEXAS TX UNIV REVENUES.........c.covviiiireieiieieneeiesiseissesisssssessessssesssssssssssssnsns. | sesesneees 01/07/2016.... | BANC OF AMERICA.........coooiiiiimeiieiieeine ettt ensenen ...3,192,478 1FE
915183 WF  O|UNIV OF UTAH UT REVENUE  .....oooviiiiririeiecienissesie st sssssssssssssssessessssss | oensanines 02/03/2016.... |MORGAN STANLEY ........coeiiiiiiieiieietesiese et s sse st st ss e b s sse s ssssessesses | esssssssessessssassessessssssessesesansens | sbessessesssssssssessessssnsns 721,932 1FE
915217 WH 2| UNIVERSITY OF VA UNIV REVNUES........cooiniiiiirinrierienis et sissssesssessssssssssssssssssssesss | neeseees 03/21/2016.... | MORGAN STANLEY........coouremirimrrmrrierireneseessessssssenienes 319179 | 2,665,000 | ..voourenririeeieieii 19,247 [1FE oo
924166 HP 9| VERMONT ST EDUCTNL & HLTH BLDGS FING AGY......ccoiiiriremirierinrireesssiseiiesssessssesssssnees | eeeseens 01/22/2076.... | CITIGROUP.........cuuuieiiiniiseiseiesetse it | Hheesbseess bbb st essnninns | sesaesssessseessneesess e 556,760 | ..ooveererrireiieiieii 500,000 1FE
924166 HQ 7|VERMONT ST EDUCTNL & HLTH BLDGS FING AGY........coviuurimirierirrereessniserssesssenssesesssssnens | eeesenes 01/22/2016.... | CITIGROUP.........cvuuivirrirriseesiesssisesiesessses bbbttt | Hirestseses s nese st snsinns | ebssesssessseensesesensnssea 294,670 | oo 250,000 1FE
977123 N6 1| WISCONSIN ST TRANSPRTN REVENUE.........coooririririeiniieiiesinessesiseesesissssessesessessssssses | eeeseees 03/08/2016.... | BANC OF AMERICA. ....3,929,608 3,250,000 39,722 1FE
977123 ZW 1| WISCONSIN ST TRANSPRTN REVENUE.........cccovrmiiviririrernssessiseisnienns 01/12/2016.... [WACHOVIA.......c.oovvirrieinereinsissiseieiesissin 3,166,991 | L 2,645,000 5,143 [1FE
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977228 AD 7|WISE CNTY VA INDL DEV AUTH SOL WST & SEW.......couiiiiiiriernriisirsnsisrsnsssisensssesssessensssesnes | oernnees 01/11/2016.... | PERSHING DLJ 1,599,994 | s 1,585,000 5,944 |2FE
3199999. Total Bonds - U.S. Special ReVENUE aNd SPECIAl ASSESSMENL. ... .. c.ivieiretiieeeeree st sttt eeee et sesseseeseseseeseesessesseseeseseeseesee et sesass | eeessesseeseesesaesesseesetsesee et et ansens et et sasensesnsanes 165,253,659 | ..o 140,766,776 | ..o 772,749 XXX
Bonds - Industrial and Miscellaneous

00101IN  AB 3| ADS WASTE HOLDINGS INC ...ttt 03/09/2076.... | BARCLAYS.......otiiuiiiriimiimiiieiiessiesise st ssss sttt | Hiresisenesntss bbbt | shisessensssens s 100,250 100,000 3,735 | 5FE,

00164V AD 5|AMC NETWORKS INC .1 03/23/2016.... | BANC OF AMERICA e 1,150,000 | e 1,150,000 3FE.

00165A AF 5| AMC ENTERTAINMENT INC oot sensesisens | oessessaees 01/12/2016.... | JEFFERIES & CO 51,125 50,000 1,224 4FE

00165A AH 1| AMC ENTERTAINMENT INC ..ottt sssssssesssssnins. | soesesneees 02/19/20716.... | VARIOUS.......coomiiorrimiimiriessieessessssissese sttt bttt enirs | Hosestsensssees s st snienes | evssesssessseensenesessnsseas 708,313 | oo 700,000 5,638 |4FE

00404A AL 3|ACADIAHEALTH COINC oottt | soenenacens 02/04/2016.... | BANC OF AMERICAL.........cooiiimiiimiiineiieitse sttt esbnsbenns | sieesssesssessssnsbssess st eessnninns | sesaesssessseessssessess e 150,000 | wovoverereireireiieeiiens 150,000 AFE

00928Q AP B[AIRCASTLELTD ottt | criesienns 03/21/2016.... | DEUTSCHE BANK........oivuiiriiriiiieiieiiese ettt enins | siresssensstsssssessssessenssessssnsenns | srosesssessssesssenessssnssens 100,000 | woovereeerriierierienes 100,000 3FE

02005N  AE 0| GMAC INC bbbttt | neniineinns 03/08/20716.... | GOLDMAN.......courvrmrrreiraeisseesseessesssesssse s s sesss st s b8t | Hosestsens e es b s n e nnsinns | ebssesssesssnessnsesens s 514,125 | covvecerncirerneereen50,000 | i 17,300 [3FE.....occmvverericrirns

02005N AT 7|ALLY FINANCIAL INC .101/13/2016.... | CITIGROUP. ...147,188 2,508 |3FE

02005N BB 5|ALLY FINANCIAL INC 02/02/2016.... | CITIGROUP.........cuuuivimrirriseeseesssessesisesesseesessessse st es bbb | Hisestsessssees s s st snsines | ebsesssessseensessseesnsssa 444,938 3,240 | 3FE

02005N  BE  9|ALLY FINANCIAL INC oottt esssnissnnes | aeeineinns 01/20/20716.... | VARIOUS.......couirmiimiineiieieiee st ssse sttt eniis | Hheebbseess e ss bbb s b eesnninns | eesaesssessseessssessess s 582,375 | e 600,000 4,112 | 3FE

02154C  AD 5| ALTICE FINANCING S.A.......oiiiiiiiiiieiristeiesisssiesiessssssssssesssiessesssssssssssssssssssesssessssssennns | sevesnsions 02/29/2076.... | ©S FIRST....cuuuieuiirieiietseristisissessiessse s es bbbt | Heresbsenes bbbttt | ehiseniens s 396,000 | ..oorerrirrierieeiiiean 400,000 | ..o 11,189 [4FE. ...

02155F AA  3[ALTICE FINANCING SA oottt snsssnssnins | cesesiiens 01/25/20716.... | ©S FIRST....couuveuetuetseesseeiseesersseesssesssessse s es stk | Hbsesbsens s seb s n e nnsins | ebssesssesssnensenesens s 200,500 | ..ooverrerireieeierieae 200,000 388 |3FE

035242 AP 1|ANHEUSER BUSCH ot essssssnsens. | oersnnines 01/13/2016.... | BANC OF AMERICA. .......coomiimiireiiniiiesiieeise sttt sessnnts | eebsessbesss bbbt ensseens | onsisssssesssesssesissssas 3,993,320 4,000,000 1FE

037833 BY 5|APPLEINC ettt | eeeienes 02/16/2016.... | DEUTSCHE BANK.......civuiirierieiieiaeiiesieseesss it ssssestenins | sisesssesssssssssssnssssesssesssssasssssnns | srssesssesssessseseseessnssenes 997,800 | ..o 1,000,000 1FE

03938L AQ  7|ARCELORMITTAL et | eeirneees 01/25/2016.... | BARCLAYS US FUN.......cuuiiimiimrimcisieiseise it bbbt | siiesssessssessssssssssessesssssssssisnns | sessesssessssssssesssssnsssnns 196,875 | wovvrrereeineirerieniienes 250,000 7,509 | 3FE

060505 EH 3| BANK AMER CORP.......ccocoviiiiimiirrirniisitsessieeisss s ssisesss st | oesssnens 03/03/20716.... | VARIOUS........ooriiiiirrimeiieiises i ssse st | sisebssessseessssssesss s enssnstsens | sbsssssesssenssnssssnssnsssas 246,750 | .oovorieenis 250,000 1,649 [3FE

060505 EN 0|BANK OF AMERICA CORP  ....ooiimiiiiireimceseiisssie s es sttt essssssssnsannns | soeessneees 02/29/2076.... | VARIOUS.......ooomiirmeimiimeieeesseeseesesise s essss sttt enirs | Hoiestsesss e es bbb n e esssnsines | ebssesssessssensenesens s 481,750 | oo 500,000 | cooovreirerierineeeiens 13,793 [3FE. ..

060505 EU  4|BANK AMER CORP.......cc.ooiiiiiimiirrireiisiisessieessss st ss st | soesesnees 03/07/2016.... | BANK AMERICA MERRILL........ooucviriiriiniireiieiise st ss st issssssssensss | sieesssssssassssssssssssssssesssessssssssnns | sisssssnsssosssnssssessnsssa 400,000 3FE

06406F AA 1[BANK OF NEW YORK MELLON .102/16/2016.... | JP MORGAN.... 499,505 1FE

085789 AF 2|BERRY PETE CO. 03/15/2016.... | VARIOUS. 84,306 | oo 490,000 1,889 [6FE

103304 BL 4 |BOYD GAMING CORP et sssnsans | avsensnens 03/22/2016.... | DEUTSCHE BANK.......ocuririiiiiireiiiiciriieissssie s iessess st ssssssessessssssssssssssssanss | siosssssesssesssssssssessosssssessssssnses | sossessisssessessasssessssnes 400,000 | .o 400,000 AFE

1248EP BP 7| CCO HLDGS LLC/CAP CORP  ..oociiiriciieetesiecsssssssse st sssssss st ssssssssssssssssnns | sevsnsinns 02/04/2016.... | DEUTSCHE BANK.........ovuuiimeiirerireiseeieise sttt e 1,850,000 | i 1,550,000 AFE

125430 AR 1| CHS/COMMINITY HEALTH SYSTEM .....oiiiiiiiiiiiineineiiesiesisesise e ssssisssssesssssssesssssssssssnsens | oesesnees 02/29/2016.... | MORGAN STANLEY .......cturriuriiriiieiissiseississes st sis st ss bbb bsnses | sieesssesssasssssssssssesstsesssesssssninns | sisesssesssesssnsessessnsssns 551,688 | ..o 550,000 6,307 | 3FE

126307 AH 0 CSC HLDGS INC.....ocvuurirreriiiieieirieriesiseseseeissise st ssse st esssssssssssssessssensssnsnnne | cosessenns 03/1412016.... [ VARIOUS.........ooooeiecreceeiesseeee st nes s es s s s ssas s sssssanssnsssssnssssssnsnssanas | sessesssesssssssssssnsssssssssesssssessses | sessissessssssssessssssessnes 559,125 8,721 | 3FE

131347 CE 4|CALLPINE CORP .| 02/25/2016.... | VARIOUS. ...136,000 .150,000 3,016 |4FE

143436 AL 7|CARMIKE CINEMAS ot nsensnens | cisnsisins 03/09/2016.... | OPPENHEIMER 42,500 40,000 593 |4FE

144577 AF  0[CARRIZO OIL& GASINC oottt sisssnssnns | cvsnessenns 03/23/2076.... | JP MORGAN........oocumuiumitueeieesseese s s st st es bbbt sss e | Hesestsenss e es b s st nnnines | ebssesssessseensenesens s 168,750 | oo 200,000 5,427 | 4FE

15135B° AE 1| CENTENE CORP ettt snsnnes | eesiseinns 01/28/2016.... | WELLS FARGO. .....couvvuiieeiiniiseeiseisssissesse s es s s bbbt | Hheesbseess bbb s st eesnstinns | sesaesssessseessssessess e 850,000 | ..oovvererrireieiieriaaa 850,000 3FE

15135B° AG 6| CENTENE CORP ettt nissssnnss | sevissnions 01/28/2016.... | WELLS FARGO.......couvuurieniiirerirrisiisiiasiiesie st bbbt | serestsensssss bbb sasnnienns | sresesssesssessenesssssssea 450,000 | ..o 450,000 3FE

156700 BA  3[CENTURYLINKING ettt ssssnsnnins. | cesesiines 03/23/2016.... | JP MORGAN........couurimieeriineireetes e esessessse s ssssssssnsenes ......1,354,500 3FE

172441 BA  4|CINEMARKUSAINC o nssnssssens | avssnsnsens 03/16/2016.... | BARCLAYS US FUN......cooiiiiriiiiiniiniesssissiesis et sssassssssessassnss. | siosssssessssssssssssessesssssesssssonses | sossessssssessessasssessssnes 445,500 6,703 |4FE

172967 HQ 7 [CITIGROUP INC.....oovvmririerriiiieiieseeeeieeisise s ssee st ssssss st ssssssssesssasssssssnns | cosessenns 03/11/2016.... | VARIOUS........oorvieerrrimeiieiieesieesesissssss st sssssssssse st sssesssnans 1,224,938 | e 1,300,000 25,025 |3FE

184502 BL 5[CLEAR CHANNEL COMMUNICATION. ......coiiiiuiiirririerniinneisesiseeiseissssssssssessesssessssssssssssssssnses. | cesesinnes 03/23/20716.... | VARIOUS.......couiiriimiineiieities it ssse s bbbttt is | Hbeebbseess e es bbb st nnbnns | sesaesssessseess s esens et 235,610 | oo 328,000 7,403 | 5FE

18538R AG 8| CLEARWATER PAPER CORP ...ttt ensssessssssssesnins. | soeeesnenes 03/02/2076.... | VARIOUS........ooiirmirimiimiieissesiessssess s essse sttt sttt enirs | Hirestsesesseesssssses st sesnnsenns | srssesssesssensesesensnsse 614,875 | oo 650,000 3,681 | 3FE,

20030N BS 9|COMCAST CORP 02/16/2016.... | WELLS FARGO......... .....1,247,650 ..1,250,000 1FE

20341W AD 7|COMM S&L/CSL CAPITAL.... .1 02/29/2016.... | CITIGROUP. ...134,625 .150,000 4,744 | 4FE

20605P AE 1| CONCHO RESOURCES INC 01/06/20716.... | BARCLAYS.......ooitiiiimrimiimesesieesiesssesesesse sttt | Hbsestsenesees s s st sasnnsenes | erssesssessssensesesessnsses 302,250 4,965 | 3FE
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212015 AF 8| CONTINENTAL RESOURCES INC........ccoriieireriiinirnieisnsieiessssisssssesssssssesssssessesssssssnssssssses | oessanies 03/09/20716.... | BARCLAYS........ouieiieieiecieie ettt bbbt nsessenses | ebssssssessessesassessessssssessesesansens | sbessessesssssssssessessnssnssns 103,773 | oo 110,000 3,525 | 3FE.

212015 AH 4| CONTINENTAL RESOURCES INC........couoivimirimirierireesieniseississsssesssesssssssesssssssssssessessssssssns | seeeseees 03/14/20716.... | VARIOUS.......coomiiimeimiimeieeissesseesssise s ssssss sttt enins | Hisesbsesss e es s s st nnsenes | evsesssesssnensesssensnsseas 781,200 | oo 890,000 | ..oovveerrierieeeeeeens 15,769 [3FE......coovvererrcris

212015 AL 5| CONTINENTAL RESOURCES INC........ccooiiiiiniiiiiesiieiissiseissssses st ssessssssssssesssssssssssnss | esesnees 03/14/20716.... | VARIOUS.......coomiimiimiiaeiieiiies ittt | Hieebisessssess st b s st nntens | sbsessssesssenss s nssss 546,754 | oo 650,000 | c.oovvririiiieneiens 12,288 [3FE. ..o
212015 AN 1| CONTINENTAL RESOURCES INC 03/03/2016.... [ VARIOUS........ooooriereieiciesscis st s s sss s sses s st ssnsssssssanssanss | sessosssessnssasssassssesssssssessessessins | sessissesssssssessassessessanes 433,400 6,027 | 3FE
25380Q AF 6|DIGICELLTD .101/25/2016.... | CS FIRST. ...178,000 6,339 |4FE
25468P DK 9|WALTDISNEY CO ettt ss st nsnsenns | siesinsinee 01/05/2076.... | CIT GROUP........coeieivriiieieireieie ettt sttt ssessnnse | ebsessssessessesssssssessessessnsensesnsins | sbessessesssssssassessnsnens 1,992,000 2,000,000 1FE

25470X AL 9|DISHDBS CORP ottt | seesesncees 03/04/2076.... | ©S FIRST....couuvuuieuiereesseeisseesessseessessse e s esse sttt ssn st | Hirentsensseeesnesese st s s nnsenes | erssesssessseensenesensnssea 458,750 | ..o 500,000 | ceoovvenirrierieneeeiens 12,083 [3FE. ..o
26817R  AM 0| DYNERGY FINANCE /I INC oottt sssssssssessssssssisnns | aevinsinns 03/17/2016.... | VARIOUS.......oooiriimiineiieitiee ettt enins | Hbeebbseess bbb s st essnnbinns | sebaesssessseess s esess et 148,125 | v 150,000 3,872 | 4FE
278865 AU 4| ECOLAB INC.......oviuiieiieiiiieiserissis ettt | ceeesenes 01/11/2016.... | JP MORGAN........ooriuuiiriieiticeisenistise bbbt e | Heresbsenes bbbt ettt | shesesssenss s 499,750 | oo 500,000 2FE
29273E AC  2|ENDO FINJENDO LTD/E FINC oottt sssssnsses. | soesesncens 03/17/20716.... | JP MORGAN........ooeeuuimmrtreesseesseese s s ess stttk ees e | Hiiestsens e es b s e st snianns | ebssesssesssnens s s 430,250 5,025 | 4FE
29355X AD 9|ENPRO INDS INC .1 03/07/2016.... | OPPENHEIMER ..151,500 .150,000 4,284 | 4FE.
30231G AT 9[EXXONMOBIL CORP ittt | cesesiines 02/29/2016.... | CIT GROUP........cvvrerirrireerriserierirerireenns ......3,750,000 ..3,750,000 1FE
356710 AU 9| FREEPORT-MCMORAN INC.......csiiuiiimiiriirieieiieiiesieeisssisss st issssssssesssssssssisnss | aevsseenns 03/11/20716.... | JP MORGAN........oueiuuitaitueeseitsee s ise e ses bbb bbb ess s | Hbiebbseess bbb s st eesnntinns || sesaesssessseess s essess st 945,750 | ..o 1,250,000 1,553 |3FE
35671D BD 6| FREEPORT-MCMORAN INC.......ccoovirirririiiiiiiiieiieriieesssississessesssessesssssssessessssessessssnesess | sevesesions 03/08/20716.... | VARIOUS........oorvimririimmiiieiiiieiesississesse bbbt | Herestsenestes b nt e sssnnieens | shbsesssesssensenesnssesies 391,625 | .o 450,000 5,179 | 3FE
356710 BH 7| FREEPORT-MCMORAN INC.......cviiuiririiriirieiiisesiessiseesssisssssessessssesssssssssssssssssnssssnssssessnns | sevsneenns 03/08/2076.... | JP MORGAN........ouceuuimmieretsseesseese s s ssse st s st bbb ees s | Hhiesbsess e esses e n s nnsines | ebssesssesssnessnnesens s 147,500 | woovorereeiieeieeeiees 200,000 2,600 | 3FE.
356710 BK O|FREEPORT-MCMORAN INC......cocoviiiiiriiireriiiiienieisesise e sssssssssessssssessens | coonssnsens 03/08/2016.... [ VARIOUS........ooooiiiriieicie sttt s basssanns | siessssssessssssssesssessssssssessessssses | sressesesssssssessessesses s 491,088 3,805 | 3FE
361841 AB 5| GLP CAPITALLP/FIN I oottt snssenes | seeessnenes 03/23/20716.... | VARIOUS.......cooivrmririimmiieessesieesssessessessse st ses sttt eners | Hisestsenesees s s st sessnienns | erssesssesss st eneseesnnsees 128,313 125,000 2,139 | 3FE
361841 AD 1| GLP CAPITALLP/FIN Il oottt | seessneens 02/04/2076.... | ©S FIRST....ouuiuuieueereesseeiseeserssessssessse s s s es st s bbbk nts | Hhiebbseebs s bbb s st sesnnianns || ebssesssessseess s esens s 145,500 | wovoveereeierieeiieens 150,000 1,991 [3FE
383909 AE 8| GRACE W R & CO CONN....coouriuririiiriiciersiece sttt ssssssnsnns | oessansnes 01/26/2016.... | JEFFERIES & CO....ouvvuiiiiiiieiieieieisse e issesssss st ssssss s esssssssenssssns | sissssssesssssnssssssessosssssessssssnsses | sossessssssessessasssessssanes 296,625 | ..o 300,000 5,040 |3FE
383909 AF 5| GRACE W R & CO CONN......oovirriiieteieiieites ettt sssssntas | seeesneees 01/15/20716.... | VARIOUS.......ooomiirmrtmrimeiieesseeeseesssiss s sssss sttt enirs | Heiestsesss e es b st nnianns | ebssesssessssessnnesens s 301,813 | oo 300,000 4,906 | 3FE
404121 AF 2 HCA INC ..ottt | eevisninns 01/26/2016.... | DEUTSCHE BANK........oiiuiiiriiiiirniiseiseiie st sttt snsis | sieesisessssessansssssssess s esssenninns | sbsssssesssesssssessessnsssns 500,000 5,806 | 3FE
459745 GE 9| INTERNATIONAL LEASE FIN .| 01/22/2016.... | CANTOR ...160,875 5,399 |3FE
46625H HA 1 [JPMORGAN & CHASE & CO......oouiiuiiiiiieieieitesiieesseisse s ssssss st ssssssse st sssssssssssnses | cesessnnes 03/03/20716.... | VARIOUS.......coourirmieimiimeieeitseeiseessssise s sssee st esse bbb bbbt eniis | Hhiebbsesbs e es bbbt sesrniinns | ebssesssessseess s esess s 301,125 8,427 | 2FE
48126H AC 4 [JPMORGAN CHASE & CO....cooovviririiiiiieiisiesesisissssssssssssesssssssisesss s sssssssssssesssssssssessssans | oessnsenes 02/29/2016.... | BARCLAYS.......ooireiererrireisieieissiese e 50,188 1,288 | 2FE
501044 DB 4|KROGER CO ettt | seeetenes 01/08/2016.... | BANCAM ROBERTS........covuuuitmrimeisaiiasssesssessseesessseessse st ess s ssse st sssssssssessenssasssns | sisesssessssssssssssssssessesssnssssssssnss | sessesssesssesssnsssessnsssn 499,340 | ..o 500,000 2FE
513075 BE O[LAMARMEDIA CORP ettt s st sensns | sresnsenee 03/01/20718.... | CS FIRST ...ttt s st s bt s s b s ssessessns | ebssssssessessesansessesnssssessessesansens | sbessessessessnsssessessnsnsnes 513,750 | oo 500,000 8,542 | 3FE
513075 BJ 9|LAMAR MEDIA CORP 01/25/20716.... | JP MORGAN........oocuuuiumituisiscetsesisseese s sssess sttt bbbt e | Hirestsenesees s st snsenns | erssesssessseenseneseesnsnees 150,000 150,000 3FE.
527298 BH 5|LEVEL 3 FINANCING INC . 02/25/2016.... | MORGAN STANLEY. ...508,750 .500,000 AFE
527298 BL  6|LEVEL 3FING INC......oiiiiiiiriiiiisieieiisieiesississs et sssss st sssss s sssessssssssesssensnsssens | oessansnes 03/08/2016... | CITIGROUP........covviriiriiririiiiisisesieiss bbbttt sssrense | sisbsssesssessesssssessenssssenssssnsses | sresssesssssessessasssessessanes 850,000 4FE
552953 BX 8|MGM RESORTS INTERNATIONAL........cvuureiurimerirerireeseesssisessesssesssessssssssssssssessssesssessssssssess | oeeesneees 01/25/2076.... | ©S FIRST....couuvuuieueeseesseeiseessessseessse st es s sttt | Hisestsenss s s s st nnnines | ebsesssesssnens s s 315,000 | woooverrereereeieeienin 300,000 8,590 |4FE
55336V AD 2| MPLX LP...ooiiiiiiiiaiiieietieeis st | eenernens 03/08/2016.... | BARCLAYS US FUN 88,562 | oo 100,000 700 |2FE
55336V AF 7 [ MPLX Pttt snsesesienine. | crsesionns 03/04/2016.... | CS FIRST...couiieuiireriiiririsriieriesiiessesessesssssssiess s sseessenes 43,000 50,000 664 |2FE
55342U AF 1| MPT OPER PARTNERESP / FINL ...ttt esssssssesssssssssssnnns. | aevsseinns 02/17/2016.... | BANKAMERICA. .......oouieieitmeimeiseieseeiseesses s es s bbbt | Hhiebbsee bbb snianns | ebssesssessseess e esnens s 300,000 3FE
563568 AA 2| MTW FOODSERVICE ESCROW ..ot sesssssessesssssssssessns | oessansnes 02/08/20716.... | VARIOUS........coooviiieiiieiieieieie ettt se s b sessesanns | ebssssssessessnsassessessssssessessesansens | sbessessesssssssssessessnssnsnes 250,250 5FE.
574599 BK 1{MASCO CORP et | seeesseees 03/10/2076.... | RBC CAPITAL. ....cvuurirereseessessessessessseeesseesssssse st eens | Hesestsenss s s st nnssens | ebssesssessssessesesessesssa 249,140 | oo 250,000 3FE
574599 BL 9|MASCO CORP ettt | foeeereens 03/10/2076.... | RBC CAPITAL.....ccvuuviriereireisseissessessse s ees sttt | Hheebbseess e s bbb st eesnninns | eesaesssesssesssneesens e A47,858 | oo 450,000 3FE
62886E AR 9| NCR ESCROW CORP.......coouiimiimrireririeieesseisesisessseseseess sttt ssesss | woeeesncees 03/08/2076.... | JP MORGAN........oocuuuiumiiritiseetseiseese s sssess sttt enasne | Hosestrenes s nssese st sntsnns | eresesssesss st eneseesnsseas 510,000 | ..ooverrererrerieiieriin 500,000 7,017 |4FE
62947Q AT 5[NXP BVINXP FUNDING LLC ..ottt sssssssssnsans | cesessanes 01/26/2016.... | DEUTSCHE BANK.........iumiiuiirrireiseeissiseise sttt enssns | esisssssesssessssssssnssssssessensseees | sressassessessnsssnsssnnees 292,500 | .eovvrerireireeieiienin 300,000 1,696 |3FE
63860U AM 2| NATIONSTAR MTG LLC 02/04/2016.... | BANK AMERICA MERRILL 240,375 1,896 |4FE
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651290 AR 9| NEWFIELD EXPLORATION CO  .ooivviiiiciicieniisisie st ssssessesssssssnsnss | oessnnsnes 03/16/20716.... | VARIOUS........coooviiiciciie ittt s s b s sessesanns | ebssssssesssssnsassessessssssessesesansens | sbessessesssssssssessessnssnssns 182,085 | oo 200,000 2,170 |3FE
65409Q BB 7 [NIELSEN FIN LLC/ NIELSEN.......cotiuuirierireereeseineriesisesssseessssssesssssesss st ssessssessenssee | cosessnnes 01/11/2016.... | CITIGROUP.........cvuuerireireiseeseeiseesiesis s ees bbb | Herestsesssaees s s st ssessnsenes | sbsesssesssnessenessesnessa 248,750 | oo 250,000 3,090 |4FE,
65504L AC  1|NOBLE HOLDINGS INTLLTD oottt ss sttt | soesesnnees 03/24/20716.... | VARIOUS........oomiiiiimiineiieiise sttt sttt | Hieebbseesssess bbb st nssnninns | sbsesssesssenssnsisess s 334,375 | oo 450,000 3,273 | 2FE
65504L AN 7 |NOBLE HOLDINGS INTLLTD oottt sseesnsens 03/23/20716.... | VARIOUS........ooriimirirriaiiieiiieiiesis sttt | Hiresbsenes bbbttt | shisenisesss s 199,250 300,000 8,735 |4FE
67054L AB 3 |NUMERICABLE GROUP .1 02/03/2016.... | CITIGROUP ...294,750 .300,000 8,650 |4FE
674215 AG 3| OASISPETROLEUM INC oottt sssssessesnsns | sressnsenee 03/04/20716.... | VARIOUS........coooeiieicieiieeete ettt se bt s st s e b sessesanns | ebssssssessessesassessessssnsessesnsansens | sbessessessesnsssessessnsnsnns 175,525 8,275 | 5FE.
688239 AE  2|OSHKKOSH CORP ettt | seeesteees 01/06/2016.... | CITIGROUP.........couuirireirriseesaeiesesiesiseseseessessesse st biens | Horestsenessees s st nnienes || erssesssessseensenesessnssea 248125 | oo 250,000 4,852 | 3FE

702150 AC 7| PARTY CITY HLDGS INC.....oiuriiriiiiieiiesiicisse sttt ssssssessssnsns | soeseseees 01/04/2076.... | CITIGROUP.........cuuuiiuiimiiseiseieseeseesiseesss s ess bbb | Hheesbseess bbb st essnninns || sesaesssessseess s i 726,563 | ..o 750,000 | coooeveiiierieeeiiens 17,609 [4FE......oovvriircri
71647N  AB 5| PETROBRAS GLOBAL FNIANCE ........ccouiiiiiiinniierierissiississsiesssesesssssssssssssessesessssssssennns. | sevessions 03/23/20716.... | VARIOUS.......cooiiimririimiietiieisesississesse sttt | Horestsenes bbbt et nnieens | srisesssesss s 512,988 | ..o 600,000 3,633 |4FE
72347Q AK 9 PINNACLE FOODS INC......coivumimmeriniiieriensseisessssssessesssssssssssssssssssesssesssssssssssssssesssesssssssenns | sesessnnss 01/11/2016.... | BANK AMERICA MERRILL.......oouvirtiriiiiaeiiesieeesessssise s sse sttt ssissssssssessss. | sisesssesssssssssssssssessesssssssssssnss | svsesssesssessnsessessnsssns 150,000 150,000 AFE
74112B  AK 1| PRESTIGE BRANDS INC .| 02/16/2016.... | BANCAM ROBERTS.... ...300,000 .300,000 5FE
75281A AR 0|RANGE RESOURCES CORP ..ottt sssss st sssssssssssnsnss. | soesesncees 03/02/2076.... | BARCLAYS........oituieieimeimeisesssessesssessss s sttt | Hisestsesss e es s s st nnnanes | ebsesssessseensesessesnsses 580,500 9,818 | 3FE
761735 AB  5|REYNOLDS GROUP ISSUER LLC......cooiiuiiriiiineiiesisesiseesssissssessses s esssssssssssessssssssssisees | oeseseees 01/26/20716.... | VARIOUS.......ooomiiriimiineiieiiies st ssse sttt ie | Hheebbseess e ssesebs b s st essnntnns | sbsaesssessseess e essens i 287,083 | .o 300,000 5,171 | 5FE
761735 AH 2| REYNOLDS GROUP ISSUER LLC........ovviieiiiniiiiierieriseissiesssiesiessssessssessssessesssesessssesnes | oeeesnenes 02/24/2016.... | MORGAN STANLEY .......ciuiiiuiiuiiiririiristiiesieeesiesssesessssssssses s ss et sas s ssssssssssssenes. | sioesssessssssssssssssesssenssessssnsenns | sroesssesssessesssnssnssenns 197,500 | oo 200,000 768 |5FE

761735 AL 3|REYNOLDS GROUP ISSUER LLC......coeiiriereiiimerierisesiseesssssssssessesssseesssssssssssssessssssssssssens | nseseees 03/04/2016.... | MORGAN STANLEY.........cuutimuieueemeetseiseesessssessesssesesse s ssssesse st st sesss st essssssssssesss. | sonesssesssesssssssssssesssesssnssssssssnss | srsesssesssessnsesesssnsssns 357,000 | coooverrireireeieeienii 350,000 | coooereirrierieeeeeiens 12,600 [5FE......ccoivererrerirs
762760 AB 2| RICE ENERGY INC.....ooiiiuiiiiiinieiieiseiissisesiie sttt sttt | soesssnnens 03/08/2016.... | CS FIRST 85,750 | covvorireiieeieeiieinns 100,000 2,257 |4FE
762760 AD  8|RICEENERGY INC ettt | soeessenes 03/14/2016.... | BANC OF AMERICA. 44,875 50,000 1,369 [4FE
T8442F  ER 5[ SLM CORP.......evviiimeiniteitesiie sttt | ceseriines 02/11/20716.... | VARIOUS......cooomiiiriimeimeiieitieeeseess s es sttt is | Hbiesbses s es bbb sssnntanns | sbssesssessseens s nses 658,406 | ....cvvurerrireeieiieri 700,000 8,445 | 3FE
TBAA2F  ES 3 SLM CORP......coiiiiiriiiie ettt bnnnas | coersanins 02/04/2016.... | CS FIRST ...ttt essssanes 91,000 | cooveieiee 100,000 704 |3FE
785592 AM 8| SABINE PASS LIQUEFCTION ....coiiiuiimiiieieiiesiseeesesis st essssssssssesssesssenssssssssnsnss. | soneesneees 03/09/2016.... | DEUTSCHE BANK........ccuuiirrereireiaeisseisesssessesiss sttt sssssstenins | sosesssessssessssssssssessesssssssssssanss | sessesssesssessssesessnsssns 947,500 | ..ovorrerirerieeireenns 1,000,000 1,250 |3FE
806261 AJ 2| SCHAEFFLER FIN B V. ..ottt | oesssanees 01/22/2076.... | CITIGROUP.........ouuuitiiiriisecssieseeses it s bbbt | Hieebtseess e ss bbb sttt | sbseesssesssenss st 196,000 1,700 |3FE
828807 CX 3|SIMON PROPERTY GROUP LP .101/08/2016.... | BANCAM ROBERTS ...999,180 1FE
829259 AU 4| SINCLAIR TELEVISION......oouiiriiimiineiieiiesiieesssise e ssesss st ssssss st sssssssssssssssssnns | soeseseees 03/09/20716.... | JP MORGAN........oueuuuimmieuetseesseeisse s s st st es bbb bbb bbb s | Hhiebbsesss e es s b b s st sssnntinns | ebssesssessseess s esess s 400,000 AFE
852060 AG 7| SPRINT CAP CORP.......coovuririiirirniisisiisieissie sttt esssissnsenss | soersansnes 01/26/20716.... | VARIOUS........coooviiieiciie ettt st s b ssessesanns | ebssssssessessnsassessessssssessesesansens | sbessessesssssssssessessnsansaes 459,075 9,919 |4FE.
85207U AE 5|SPRINTCORP ettt | neniinsinns 03/01/20716.... | VARIOUS.......ooomiirmeimeimeiseessesseessesise s essss sttt ensns | Hesestsesss e es s s st nnsinns | ebssesssessssensnsesens s 114,500 5,085 |4FE
86614R AG 2| SUMMIT MATERIALS LLC oottt ssnnns | ensesnsens 01/22/20718.... | EXCHANGE...........couiiiiiieieiciece ettt sttt sse s sns | ebsessssessessesassessessssssessesnsansens | sbessessessesnssssessessnsnsnes 298,622 5FE.
86765L AB 3| SUNOCO LP FINANCE CORP........ovvirieruriairieriserireessesssssssessessesssssssssssssssessessssssssssssssssssns | eessneees 03/10/2016.... | BANK AMERICA MERRILL.........ouvirieriiaiiierienieeesesisise et esssssss st ssssssssesssessss. | sisesssesssssssssssnssssesssesssnsesssssnns | srsesssesssesssesesesssnsssn 251,563 1,681 [3FE
87264A AD 7|T MOBILE USA INC .| 02/26/2016.... | MORGAN STANLEY.... ...369,250 2,193 | 3FE

87612B AH 5| TARGARES PARTNERS oottt sssnsens | sesinsinns 01/15/20716.... | VARIOUS........cootiiicicie ettt st s s b sessesanns | ebssssssessessnsansessessssssessesesansans | sbessessesssssssssessessnssnsses 393,750 | covvvrveiireirereeenend80,000 | e 14,552 |3FE......ccovvvvvririanne
87612B AM 4| TARGA RES PARTNERS .......cooiiimiimiiniiiesiesissessessesse st esssssssssse st ssssesssssesssssesssesssesssaee | soesesncees 01/15/20716.... | VARIOUS.......coomivieimiimeiiessieesseesssise s ssss sttt enirs | Hesesbsenss e es b s st nnnenes | ebsesssesssnensesessens s 162,625 | .oveoeereiscierieeis 200,000 2,260 | 3FE,
87612E BD 7| TARGET CORP.......iiiiiuiiieiiieise sttt | oeneracens 01/06/2016.... | JEFFERIES & CO.....ccouivuriimiincineiieetiesiiessss s sssss sttt | fieebsessbess s bbbt esssens | nsissssesssesssssssesenas 2,092,460 2,000,000 1,944 (1FE
87927Y AA  O|TELECOM ITALIA CAPITAL oottt | soeeesncees 02/25/2016.... | CITIGROUP.........couuuiiiriirririiiiessiiesiseses sttt | Heresssenesstes bbbttt | sbosesssesss s enesnesesre 238,125 | v 250,000 3,351 | 3FE,
88033G CK 4 |TENET HEALTHCARE CORP oottt essssinnes | cesesianns 02/29/20716.... | VARIOUS.......coouiimmitmiimeiieetieeeseess s ess sttt is | Hiiesbsesss e ss et b st eesnntanns | ebssesssessseessnsesensnneaas 985,813 6,687 | 3FE
893830 BD O TRANSOCEAN INC.....coiviiriirerisisiesieisessie sttt ssssssessessssss | oessansnes 02/16/2076.... | CS FIRST ....ouiuriiireirieseisiessie st ess st nssensns | shsbanssesssessess st s ens s ensenbnnnes | srosbsesssnssessessasssensessanes 370,125 4,650 | 3FE.
89469A AC 8|TREEHOUSE FOODS INC oottt ssessssssssnsnn | soesesncees 01/21/2016.... | BANKAMERICA.........oouiiteimeimeiiitsessesss stk | Hhsest st es b st snnenes | ebssesssessssens s nsnsas 300,000 | .eoorerrerrrenireeieriea 300,000 3FE
896047 AG 2|TRIBUNEMEDIA CO ottt | soereseees 01/25/2016.... | JP MORGAN........oueiuuitaiiuitieitsee e isse st bbbk ssb s | Hbeesbseess e ss b s bbb sesnntinns | sbsaesssessseess s esess st 344,750 | oo 350,000 743 |4FE
914906 AR 3| UNIVISION COMMUNICATIONS........oovimirireririeririsinsessessessssessssessessesssessssessesssessesssssssnsns. | eeesenes 03/02/2016.... | WELLS FARGO........ouvuuivenirirerireeeseessesssesiesseseseesse bbbttt | sisesssesssesssssssessentenssssessnsenns | srssesssesssesssesessssansssns 505,000 | ..o 500,000 7,972 | 4FE
94155U  AA 7| WATERJET HOLDINGS INC......coouiiuiirniieiieireriseisessesisseesesssssssssssssssssssssssssssssssssssssssssnses | sevsseinns 02/05/20716.... | VARIOUS.......oooiirmeimiimeieeisieeeseesssise s ssse skt enbrs | Hiiebbsesss e esnsbs s st sssnntanns || ebssesssessseess s esessnnsaas 346,875 6,036 |4FE
947074 AK 6|WEATHERFORD INTL LLC .103/17/2016.... | VARIOUS ...108,750 .150,000 2,635 |3FE

947075 AB 3| WEATHERFORD BERMUDA ....ooiiiiceiiriiieiiesieessiss st sssssssensesssssesens | soeeesnenes 03/22/2076.... | VARIOUS.......cooieimirimiimiieisiesiessssiseesse sttt enirs | Hisestsenes s nese st snienns || erssesssessssessesesnesnssees 778,563 21,050,000 | oo 10,048 [3FE......ccovveverrcris
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94707V AA 8| WEATHERFORD INTERNATIONAL........cvuiriiiriririernirsierssssssesesssisssessssssssssssesssssssssessssssssenss | nessessaees 03/16/2016.... | GOLDMAN......cvrrirririrerierieierissississsissssssssessessssesessnsanes 81,500 | v 100,000 14 |3FE
94707V AC 4| WEATHERFORD INTL LTD...oovourimirriaeriensersseseseessessessesssessssesssssssssessessssssssssssssesssesssns | soesesncees 03/16/20716.... | VARIOUS.......coomivrmrimiimerieessesseesssise s esssss st st enins | Hisesbsesss e es s s st ens s nnseees | erssesssessssensesssensnssss 358,125 | oo 450,000 8,700 |3FE
94973B AA  9|WELLS ENTERPRISES INC ..ottt ssssssssssnnns | soenesnees 02/23/2016.... |NESBITT/BURNS........ootuiimrireiiiiiieiisesise s sisssise st s snsts | bieesisessssessssbsss s st esssnninns | sbsesssesssesssssissessnsssns 392,505 | .o 382,000 1,791 [4FE
94989Y AZ 6|WELLS FARGO COMML MTGE TRUST ....ccotiiirimrirriiieiinieiiessiesiesisssessssessssessesssenssssienss | woeeesnenes 02/03/2016.... | WELLS FARGO ......5,149,750 ..5,000,000 8,406 |1FE
966244 AA 3| WHITEWAVE FOODS CO .| 03/08/2016.... | STIEFL-F.. ...212,356 .199,000 4,418 |4FE
966387 AG 7 |[WHITING PETE CORP NEW........coeiiiiieiiiireisieiieieieiesie et sssessesssssssssssssesssensessenss | siessssenes 03/04/2016.... | DEUTSCHE BANK.......oeiuiiriiiiriieiciiieieie sttt sttt sse s ssssessessssnss | essessssessessessssessessssssessesesansens | stessessessessssssessesssssnsnns 423500 | coovereererrerierieeeeenen 700,000 | e 16,917 |5FE.....ccooviiiiis
96950F AL 8 [ WILLIAMS PARTNERS L P.....tiuuiimiriiirieeseeisssiessessssessssssssessessesssssssssssessessessssssanns | cosessenns 03/15/20716.... | VARIOUS.......coouiiimrimiimiieisiessessssissese sttt sttt enirs | Hosestsensseees s s en e snseens | erssesssessseensesesessneseas 165,000 3,025 | 2FE
96950F AM 6 [ WILLIAMS PARTNERS L ...ttt ssssssessssssnns | cossssnnss 03/24/20716.... | VARIOUS.......oooirmiimiineiietiies st ssse sttt enins | Hoiesbsesss bbb s st nninns || sbsaesssesssenss s esess st 576,250 1,272 | 2FE
97381W AN 4| WINDSTREAM CORP.......ctiuuiiuirirririistiieiiesssiessesessesssssssss st ssesssesssssssssssssssenins | oesessenes 03/08/2076.... | VARIOUS........ooriimirirrimniiieiiiesiesissiatesse sttt | Hirestsenes bbb sttt | shesesiessssensesesnssesses 572,000 650,000 20,236 |4FE
984245 AM 2| YPF SOCIEDAD ANONIMA oottt | seneeseees 03/18/20716.... | JP MORGAN........oueeuuimaieressseesseeese st ssse st s bbbk ess s | Hisesbsenss s sebsse s st nnianes | ebssesssesssensesesens s 600,000 5FE
98877D AC 9|ZF NORTH AMER CAP. .101/27/2016.... | JP MORGAN ...656,250 8,497 |3FE
BL1234 99 8|FMG RESOURCES AUG 2006  .....ccoovermeeurrmnriserirereseessisesssesssesssesssssssssesssessssessssssssssnnss | cessessnnns 12/31/2015.... | GOLDMAN SACHS.. s | cebnes ettt | et 187,059 4FE
BL1682 80 8MURRAY ENERGY CORP ..ottt sttt ssessssnsaes | cesesianns 12/31/2015.... | GOLDMAN SACHS........ooviirieieiieiiesiieeeiesiseessesiseins 19,463 6FE
BL7673 29 8| MAGNUM HUNTER RESOURCES CORP.........ccccomvuiriiriirieririienisisssiiesissssensesesssissssnsses. | coonerinns 01/14/2016.... | GOLDMAN SACHS.........cooriirinirnerierieriseeiesiessienienes 85,373 6FE
01626P AB 2| ALIMENTATION COUCHE..........coivuurirririiieineiseisesesesses i esesssss sttt Cuee 12/24/12015.... | CIBC............. 203,133,230 | s 3,000,000 | .veeirreenirenieeeii 16,095 [2FE......ccovvererrcrirns
06367V HF 5| BANK OF MONTREAL.... Cuovvr 01/1172016.... | NESBITT/BURNS ..ottt sss st ensssnsnes | sosessssssssssessesssssessssssssensnens | sonsssssnsssessssssesessanes 6,274,680 6,000,000 | oo 64,904 | 1FE. ...
07813Z BT 0|BELL CANADA Cuee 02/24/2016.... | RBC DEXIA. 003,826,558 | .o 3,841,000 2FE
136375 CJ 9[CANADIAN NATL RY CO A 02/18/2076.... | CIT GROUP.........ccuuuieueiimeriseiseiseeiseesse st ssbs st | finebsesb st ss st s s enisens | bnsisessesssness e sseenas 1,245,213 | oo 1,250,000 1FE
17039A AG 1|CHOICE PPTYS REAL ES ACa 03/01/2016.... | TD WATER.......cooeieiiirieieieieeie et 202,035,000 | .o 2,035,000 2FE
206519 AA 8| CONCORDIA HEALTHCARE.........c.cooovmerrrrirennns A 02/17/2016.... | GOLDMAN SACHS........ociuutremiiieriieeiseisesisessesssesssss s sssss st es bbb enin | Hbsesssessssessssssse st enssssssssnsinns | eessesssesssnessssesensnsssa 263,563 | ..o 275,000 5FE
36158Z BN 5|GE CAP CAN FUNDING 01/12/2016.... | TD SECURITIES.......coiirieieieieee ettt sttt ss et s st ssssssessnns | essessessssessesssssssessessnssssessesnssns | ssessessesssssssssessssnsnns 2,395,617 2,100,000 | oo 40,523 [1FE....cccooviierirnnnn
36158Z CA 2|GENERAL ELECTRIC CAP CANADA .. 01/12/2016.... | RBC DEXIA.. ....1,945,600 ..1,900,000 5417 | 1FE
628952 AN 0[NAV CANADA 02/10/2016.... | RBC DOMINION.......ccoureurermeesseeesseessersasessesssesssseese s sssesss s ss bbbt ees bbb s eees | finessessesssesssssssssbsesss st enssens | bnsissssssesssnssssesssssenas 1,344,000 1,344,000 1FE
68214W AN 8| OMERS REALTY CORP oottt [N 02/17/2016.... | TD WATER.......coeierierieeieiereeiese s 22,163,000 | oo 2,163,000 1FE
780086 FX 7|ROYAL BANK OF CANADA ..ottt Curee 02/05/2016.... | RBC DEXIA.......covevmrierrerirererssssnessessssesesssesans 995,882 | s 4,820,000 | .o 48,560 [1FE.....cooiverrrrrerir
780086 MH 4| ROYAL BANK OF CANADA ..ottt sttt Cuve 03/09/2016.... | RBC DEXIA........oiiviirriieririreiisiieseiesissesessssins 10,995,820 | oo 11,000,000 1FE
78012K KU 0|ROYAL BANK OF CANADA Cuvee 01/11/2016.... | RBC CAP 02,122,620 | oo 2,125,000 1FE
86682Z AH 9 [SUN LIFE FINANCIAL INC 02/16/2016.... | RBC DEXIA.. ....3,024,507 ..3,028,000 2FE
891145 TU 2 TD BANK ..ottt [N 03/03/2016.... | TD WATER.. 27,940,000 | .o 7,940,000 1FE
892329 AV 5| TOYOTA CREDIT CANADA INC ..oooorvirimeieiisesieniesssseessssssessse s enesssesssssssse s esssssssnnens Cuvee 02/25/2016.... | NESBITT/BURNS........coomiumriririerienissinerisesiesiessssssssssssssessnenes 5,811,866 | oo 5,623,000 1FE
91831A  AA 9| VRX ESCROW CORP......oouuitmiiairnitieiseseseesse bbbt A 03/18/20716.... | JP MORGAN........oueiuuitmiiuetseitseeisse s sse st es bbb bbb ner s | Hhieebseess e es bbb st nnbnns | sesaesssessseessse s st 974,813 | o 1,150,000 | ovoocrevrercirreieieiins 15,005 [4FE......ccovvrmiinrris
949746 RU 7| WELLS FARGO & CO.....ovviuiiriirriiiiiiissiiesiesis s Cuee 03/08/2016.... | CIBC............. 005,250,000 | oo 5,250,000 1FE
00772B AP 6| AERCAP IREAND CAP LTD ....ccooiiiurirerreineeserissesensseseseenns Frees 02/29/2076.... | CITIGROUP.........cuuureuiineeiseiseeeaseesesss s bbb bsnns | Hhiesbseebs s bbb st sesnnianns || ebssesssessseess s esessnsssa 251,250 1,991 [3FE
00772B  AQ 4| AERCAP IRELAND CAP LTD/ ...t sssssssssssssssssss s ssessessssssensns R 01/28/20716.... | JP MORGAN........ccoiuririiitieisitieiiesssisessssss st ss s ss st ss s ensesnnns | sisbasssesssessnssssssessenssssessessansses | sresssesssssessessasssessessanes 740,750 9,732 | 3FE
034863 AB 6|ANGLO AMERICAN CAPITAL ............. Frees 03/01/20716.... | BARCLAYS.......ouiiuieieeimeimeeseisssessess s s st | Hisestsessssees s st nnsanes | ebssesssessseessenssensnsssa 291,000 | coooverrereereeireeieriene 300,000 | oo 11,354 [3FE....iviirerrcris
034863 AD 2|ANGLO AMERICAN CAPITAL Frioes 03/17/2016.... | VARIOUS.......oouiirmiimiimeiieiiiee it ssse sttt eniis | Hosebbseess bbb s st eesnninns | sesaesssessseess s esens st 264,250 | ..o 300,000 6,267 | 3FE
034863 AM 2| ANGLO AMERICAN CAPITAL......covvvrrrrmirierirenes o 03/04/2076.... | BARCLAYS.......otiiuiiirririimesesisesiesssesesssess sttt | Hisestsensseesnsssse st nnisnns | erssesssessssessenesensnsses 345,000 | ..o 400,000 6,600 |3FE
034863 AN 0|ANGLO AMERICAN CAPITAL Frees 03/18/20716.... | VARIOUS.......coomrirriimiimeiieisseeiseesss s es st bbb bbbt eniis | Hbiebbsesbs e es st b s s bt sesnnbanns | ebssesssessseess s esess e 872,125 1,000,000 [ ooooverrercereirerienins 12,114 [3FE ..
06738E AN 5|BARCLAYS BANK PLC 01/05/2016.... | BARCLAYS, 2,487,800 ..2,500,000 2FE
151290 BU 6|CEMEX SAB DE CV Foees 03/09/2016.... | BANK AMERICA MERRILL..........ovvoreereeeeeeeeieeeeeseesseeessisssessssesesssssesssessssssssesssssesssssssssssssnsses | seessssssssssssssssssssssssesssasssssssonns | sossssmsssosssssssssssssssenns 799,888 3FE
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H4209B AD 0|UBS GROUP Fooes 03/18/2016.... | GOLDMAN. .....c.ivririiiiiinisissr s snssseenssnnanes cen 1,578,500 | i 1,600,000 | oo 67,184 |3FE.....cooiiiiiiinnne
3899999. Total Bonds - IndUStrial AN MISCEIIANEOUS. ... ... vttt e fhfeeb e ettt 139,294,274 | .o 142,367,654 | oo 860,356 XXX
83099997, TOtAI BONAS = PAIT 3.ttt ettt 8818888884 E e eeEE  £1eeE8 oL L eeEeeEE e E b £1eE8 4oL eE L E kbbb 445,702,919 | .o 410,088,430 | .ovooiiiniienieiinns 2,180,020 XXX
8399999, TOAI BOMMS. ... ettt es ekt eEE e Rk R R oeLEf R LRt 445,702,919 | .o 410,088,430 | ..oooviiiniiiniiens 2,180,020 XXX
C Stocks - Industrial and Miscell
000957 10 O[ABMINDUSTRIES INC oottt | ersinines 03/16/2016.... | SANFORD BERNST....... 19,300.000 | coooveeerrircirriererieins 549,710 XXX |
00287Y 10 9 ABBVIE INC.....oviueiriermrieeriieiiesieesssiessiess ettt ssssssnsensensnns | soesesncees 01/29/2016.... | BONY....ovvovrirrrirrcrinirnnes 50,000.000 | ..oooveererrieriierirnes 2,713,880 XXX L
00724F 10 1 [ADOBE SYS INC......couiuuiimiiuiireeiieeiseise st st ss st st ssisessssnins | cesessonns 03/11/2016.... | VARIOUS........oooiiiiiriieineiisieesiieesss sttt 165,000.000 | ...ooveverernririreiinns 13,756,290 XXX L
01626P 40 3| ALIMENTATION COUCHE TARD.......cotviiiieiieriiieiisissiisiiessssesensssessssesssssssessensssssssssenssss. | oeeesnenes 02/16/2016.... | VARIOUS.........covuiieirrinrintiieiiesiiessesissese e 18,899.000 | .voovrerrcrirrirriieniins 1,103,360 XXX u
02079K 10 7| ALPHABET INC......coutiuuiiuerimreseeseeisessse s ses bbbt ensnes | soeesncens 03/18/2016.... | VARIOUS........ooervmmermirieineisseisessiessesisseess st ssssss st 22,000.000 .15,845,164 XXX L
025816 10 9|AMERICAN EXPRESS .101/11/2016.... | BONY... 30,000.000 | ...... ....1,904,931 XXX |
032511 10 7| ANADARKO PETROLEUM CORP ..ot eesessessssssess s ssssssssssessesssesssessens | soeesneees 03/15/2016.... | VARIOUS.........evimeermrieineiieiiessieesssisssss st ssssssssssess st 425,000.000 ..16,283,969 XXX L
035290 10 5| ANIXTER INTERNATIONAL INC.....oouiiurirmiireireiseieieeissssesissessssesss st sssssssssssssssssessssesanes | oeseseees 03/24/2016.... | SANFORD BERNST........ 9,600.000 XXX L
089302 10 3|BIGLOTSINC ettt | cereienes 01/08/2016.... | SANFORD BERNST........ 1,450.000 XXX L
09253U 10 8| BLACKSTONE GROUP L P...ccvvuiirciieiiiieriesieeiseesssise st essss s sssssssssssessssssssssssssnsssns | sessnsenns 01/11/2016.... | BONY..ooivrrrirircrinirnnes 60,000.000 XXX L
094235 10 8| BLOOMIN BRANDS INC.......ooiirmiimiinmiiiiisiscesss e ssssssse st ssssssessss s ssesssssssessssnssns | sesesnees 02/24/2016.... | SANFORD BERNST........ 1,530.000 XXX L
126850 10 5|CABLEONEINC ettt | senissnians 01/13/2016.... | SANFORD BERNST........ 240.000 XXX |
129500 10 4 CALERES INC.....ooiimieiiiieiieeieeiseesse sttt | cesansianns 01/14/2016.... | SANFORD BERNST....... 5,350.000 | ..ooeonerneirerieeieeienes 129,816 XXX |
13057Q 10 7| CALIFORNIA RESOURCES CORP .....coovviiriiriireiiiieerssisissssissssssssssessssssessesssssssssssssssassessens | consssnnens 02/29/2016.... 29,021.000 | .ovoevrirriereieeers 8,345 XXX |
14149Y 10 8| CARDINAL HEALTH INC.....oooovveieeiieiesieeseseeeiss st sssessssssssssssssssssssssssnnsns | ovviessias 01/04/2016.... 30,000.000 | cooovvveernrierirerins 2,633,820 XXX L
151020 10 4[CELGENE CORP ittt ssnsnnins | cesnsiinns 03/10/2016.... 50,000.000 | c.oovvvorirriiniirriins 4,975,618 XXX L
168905 10 7 |CHILDREN'S PLACE... .| 02/24/2016.... 970.000 64,466 XXX |
17275R 10 2| CISCO SYSTEMS INC.....ourvriirmiimiineiieiteeeseeise s sttt ssssssines | soesesncens 01/20/2016.... 50,000.000 | c.ovvvurererrnrirneiienns 1,152,825 XXX L
172967 42 4| CITIGROUP INC......cooiiriririirirnieissisieris st ssssssessesssssansessenss | avssnsenens 02/11/2016.... |VARIOUS........cooeiieiiieieisie ettt 230,000.000 | .oooovrevcriiniiieiennes 9,150,377 XXX |
192446 10 2 [ COGNIZANT TECHNOLOGY ...ccouvvrmirrmrimeisirsmessessesssessseesssssssssesssessssssssssssssssssssesssssssssssnsns | sesessnnes 02/11/2016.... | VARIOUS........oeviirerrieimeiisiiessieeses et ssssssssss st 70,000.000 | cooovvoerrieriieeienns 3,887,077 XXX L
227046 10 9| CROCS INC....ouiiviiriiriiie ittt | eeseseens 02/24/2016.... | SANFORD BERNST........ 10,600.000 | .eovvvevvrrirrireirniieinans 99,110 XXX L
232806 10 9|CYPRESS SEMICONDUCTOR CORP.......ccstveumrirmrirreriesmnississssensssssssessssssessesssesssssssssssenss | eeesenes 02/25/2016.... | SANFORD BERNST........ 18,770.000 145,682 XXX L
25179M 10 3| DEVON ENERGY CORP NEW.... .102/17/2016.... | VARIOUS. 710,000.000 |... .17,319,370 XXX |
263534 10 9| DU PONT (E.I) DE NEMOURS.........cccoviiiiriimiiirniisinsisiesssssessessssessssssssssssssssessssssessessssssessenss | oessanses 02/11/2016.... | VARIOUS 150,000.000 ....7,994,230 XXX |
269246 40 1| E*TRADE FINANCIAL CORP.........ccooririrrimierrinsriesisesisseessesssesse st ssssssssssesssessssssssessssssenes | soeeeseees 02/09/2016.... | SANFORD BERNST........ 6,610.000 | .ooouvrurererrierieeireenns 138,154 XXX L
278865 10 0 ECOLAB INC.......ouiiuiiieuieuiereitseeisse sttt | eeeereees 01/06/2016.... | BONY.....ccovorrirrineiiriinans 20,000.000 | cooveerrerciinriieeiins 2,147,836 XXX L
29084Q 10 O[EMCOR GROUP INC.......omvuiiririririiimiiiiiesiesissesseessseessesesesessesssssssessesssessssssssssssessesssesssne | cosesienns 02/09/2016.... | SANFORD BERNST........ 1,850.000 | .ovooverrercerrinerieries 79,885 XXX L
30219G 10 8|EXPRESS SCRIPTS HOLDINGS CO......ccouriumrimeriaiemersieeiseesssissssssssessssssssessssssssssessssssssesssees | cesessnnes 03/17/2016.... | BONY... 30,000.000 XXX |
30303M 10 2| FACEBOOK INC.....ouririirriririiserisisisesissisesssie sttt sssssessessssssensssssssnnsns | avnnssene 01/07/2016.... | BONY... 15,000.000 X XXX |
31787A 50 7| FINISAR CORP.......cvtmrirrirmiriniiaerieei ettt | seesescees 01/15/2016.... | SANFORD BERNST........ 7,550.000 | .ooovernerrinerierieeereens 94,806 XXX L
38141G 10 4| GOLDMAN SACHS GROUP INC.......ovvuuririirirniieisesisesiseesssesseisesssesssssssseisssssssssesssssssssssnes | cesesssanns 01/20/2016.... | BONY...oovvrmrririneriniinns 10,000.000 | oooorerncirrirerineinns 1,542,177 XXX L
388689 10 1| GRAPHIC PACKAGING HLDG CO......ovvuuriririmrirrireesesiesesiessesssssessesssssssessesssssssssssssssessesens. | oesesenes 03/17/2016.... | SANFORD BERNST........ 28,240.000 352,542 XXX L
402635 30 4| GULFPORT ENERGY CORP........ccooiiiriireieiieiiesiseesessss e ssesssss s sssssssssssssssssisssssnses | seveseinns 03/23/2016.... | SANFORD BERNST........ 17,540.000 499,429 XXX L
42809H 10 7|HESS CORPORATION 02/08/2016.... | VARIOUS 260,000.000 |... 11,318,785 XXX |
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436106 10 8 HOLLYFRONTIER CORP ..ottt ssensnes | sessessanes 02/22/2016.... | SANFORD BERNST......... 19,690.000 | .oocvrierreiercirieicnad 611,869 XXX |
446150 10 4 |HUNTINGTON BANCSHARES INC.......ccvviuuirmmerirrimiesnesseesinesiessssesesssssssessesssssssssssssssesssensns | sevessenns 02/24/2016.... | SANFORD BERNST.......... 13,510.000 | woverrerreererieerieeienes 114,713 XXX L
450911 20 1ITT CORP NEW. ..ottt sssenns | nessesiaees 02/24/2016.... | SANFORD BERNST.......... 2,550.000 85,274 XXX |
49456B 10 1{KNENERGY INC oot snienssesnine | seeeesecnes 01/22/2016.... | BNY BROKERAGE... 100,000.000 | .ooovermerrrirriiniiins 1,163,330 XXX L
521865 20 4|LEAR CORP .1 02/09/2016.... | SANFORD BERNST. 850.000 81,637 XXX L
526057 10 4|LENNAR CORP 03/15/2016.... 40,000.000 | .oocoveveriricrcieines 1,818,676 XXX L
53219L 10 Q|LIFEPOINT ettt | creerenes 02/17/2016.... | SANFORD BERNST.......... 2,090.000 | ..o 131,861 XXX L
532457 10 8| LILLY (ELI) & CO.uuivuieuiiiruiiriireiseeise sttt st | soeeeseens 03/15/2016.... | VARIOUS........ooiiriiiiineineiieeiieisssise st 95,000.000 | cooovvvrrerneiiniieeiiens 7,484,197 XXX L
58155Q 10 3| MCKESSON CORP......cooivimririiriiriieeiesises ittt esasnsinnns | cissesionns 01/28/2016.... | BONY....ovvorrerrinrrrcrirns 35,000.000 | .ooovveerieerieriieiienes 5,758,604 XXX L
59408Q 10 6 MICHAELS COS INC........ovirierriiimeiieseeeseesssise st ssssssss st sssssssssssssssssnsssssnnss | cosessanes 02/24/2016.... | SANFORD BERNST. 8,280.000 | .ovouverrerrirerirerireenns 179,085 XXX |
60855R 10 0| MOLINA HEALTHCARE INC .1 03/16/2016.... | SANFORD BERNST. 6,760.000 XXX L
617446 44 8| MORGAN STANLEY DEAN WITTERECO........ccomiemriirierireseseesnsessssssssenssssesssssssssessesssesssns | eeeseees 01/20/2016.... | VARIOUS........oorviirimrimeimeriseesieesesissessesse st esssssssse st sssssssnans 270,000.000 XXX L
626755 10 2|MURPHY USAINC sttt | oenereens 02/09/2016.... | SANFORD BERNST.......... 1,050.000 XXX L
62886E 10 8|NCR CORPORATION oottt sttt ssssssessssenine | soeeesncnes 01/14/2016.... | SANFORD BERNST.......... 4,350.000 XXX L
654106 10 3|NIKEINC -CLB ettt | eeerenes 03/07/2016.... | BONY....ovvorrerrrerrrrcrinnes 20,000.000 | cooovveerernerinriierienns 1,183,522 XXX L
674599 10 5|OCCIDENTAL PETE CORP DEL 02/04/2016.... | VARIOUS.........oooiiiiieiiieinieieities sttt 130,000.000 ....8,649,290 XXX L
678026 10 5| OIL STSINTLINC....ouiiuuieuiirrereriineseeieessesi et esesses sttt | seeessnenes 03/17/2016.... | SANFORD BERNST.......... 15,340.000 XXX |
68389X 10 5| ORACLE SYSTEMS.......oiiiiieiieiieiieeiseisesisessessses st es s sssssissnen | soesesncens 02/02/2016.... | VARIOUS........ooriiireineineieeeeieesssississ st 320,000.000 | ...cooureemeirerieriiens 11,220,637 XXX L
688239 20 1|OSHKKOSH CORP et | oessinines 03/16/2016.... | SANFORD BERNST......... 2,140.000 | cooveriieere 81,757 XXX |
717081 10 3| PFIZER INC....ouuiireircereissisesi ettt | seneeseens 02/02/2016.... | JP MORGAN.......ccoouiimrieriieeierisissessesesssessesissesssssssssensenes 80,000.000 | ..oovverernrinrirerirns 2,402,896 XXX L
73172K 10 4|POLYCOM INC. 03/04/2016.... | SANFORD BERNST......... 11,900.000 130,356 XXX L
745867 10 1|PULTE HOMES INC .102/11/2016.... | VARIOUS 400,000.000 6,313,100 XXX |
74733V 10 0| QEP RESOURCES INC......oiiiuiiuiiieiciieeiseiis sttt sssssissssnnss. | soesesncens 03/09/2016.... | SANFORD BERNST.......... 21,850.000 226,669 XXX |
TAT36K 10 1{QORVO INC et | esressaees 03/15/2016.... | SANFORD BERNST......... 8,310.000 | .ovvierreiriieea 406,654 XXX |
747525 10 3| QUALCOMM INC......otrmuiimirimerireiseesssissesse s ss bbb ssssenins | soneesneees 02/12/2016.... | VARIOUS.......oooriiirrmrimeineiieesieesesissssss st ssss s ssssssnans 220,000.000 | ....coomvemerrerireriiens 10,048,995 XXX L
758766 10 9|REGAL ENTERTAINMENT GROUP  ..ooiiiiiicicicinisiesie s ssienssssessesssinns | erinsines 03/17/2016.... | SANFORD BERNST......... 19,180.000 | ooovuerrvreireierericinas 407,138 XXX L
759351 60 4|REINSURANCE GROUP AMER IN........coomiimiiiiiiiiienisnississssieesiessesesssessessssssessesssssessssenens | soeeesnenes 01/19/2016.... | VARIOUS.......oooivrmriririmeiieiiessieeiesisssse s ssie st sesseesssssssse s sssssssnans 8,970.000 | .ooouverrirrrrcrirenireeens 742,540 XXX L
761283 10 0|RESTORATION HARDWARE HLDG .1 02/02/2016.... | SANFORD BERNST. 20,000.000 1,149,710 XXX |
807066 10 5| SCHOLASTIC CORP......ccoovviiriieriiicierisieissie ettt ssensns | sersanines 01/21/2016.... | SANFORD BERNST. 4,440.000 XXX |
82568P 30 4| SHUTTERFLY INC....ooivrieeuiieirieriereseeseisesiesse s st sssssnsssn. | soeeesncees 01/14/2016.... | SANFORD BERNST.......... 1,970.000 XXX |
855244 10 9| STARBUCKS CORP........iiuiiiiiiieiiec it | oeeiseees 03/09/2016.... | VARIOUS........ouiirmiiiiirineiiieeiieisssise st 59,200.000 | ..oovevvrerniiniireeiieens 3,410,053 XXX L
87164P 10 3| SYNERGY RES CORP......coouiiirririiiiinniieeiesisise bbbt nssesssnes | woeeesnenes 03/15/2016.... | SANFORD BERNST.......... 57,900.000 | ..o 449,752 XXX L
907818 10 8| UNION PAC CORP......couieureueireitseeiseisesisssssesses s ss bbb bsensenins | soeeesncees 01/21/2016.... | VARIOUS.......oooriiiiieieiieieeeiieesseise s sise st st 41,000.000 ....2,941,300 XXX L
92343X 10 O|VERINT SYSTEMS INC oot essenssnsnnns | oessessanes 02/18/2016.... | SANFORD BERNST......... 10,450.000 358,078 XXX |
92532F 10 0 VERTEX PHARMACEUTICALS INC ..ottt esssesssessesssssssensenssssnsens | cesessnnns 03/16/2016.... | BONY....ocvorrerrrerrrrcrinns 100,000.000 | ...oovermvermrerrererinns 10,125,330 XXX L
960413 10 2| WESTLAKE CHEM CORP......ooiviiriiieiieiseiseieesiss i ssssssse sttt sssssnees | oeessanees 02/24/2016.... | SANFORD BERNST.......... 18,870.000 | weovvveernrireiiniireeiienes 821,178 XXX L
969904 10 1| WILLIAMS-SONOMA INC......coutriuiimmrimniriimeriesisessessssesssssssssesssessesessssssssssessensesssssssssssssnes | oeeesnenes 01/06/2016.... | VARIOUS........oorviieirrimiiieiiessieeiesissssse s ssie st esssssssse s sssssessnans 60,000.000 | ..oooveenernrirriierirenes 3,415,575 XXX L
98310W 10 8| WYNDHAM WORLDWIDE..........cocoviirrieiieieisesissiesiesssissses s ssssssssesssssssssssssssssssessessnsss | sessessnes 02/03/2016.... | BONY... 25,000.000 XXX |
G0177J 10 8|ACTAVISPLC .103/16/2016.... | BONY... 15,000.000 XXX

G3198U 10 2|ESSENT GROUP LTD oottt | woeeesnenes 02/18/2016.... | SANFORD BERNST.......... 2,790.000 XXX
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G97822 10 3[PERRIGO CO ettt | crersnias 02/18/2016.... |[BONY....covrriirerrririririnnns 30,000.000 | oo 3,960,039 XXX u
H84989 10 4| TE CONNECTIVITY LTD...ouiviuirirrerieimienerieriseesseessessessesssssssees s sssesssessssssssssessssssssssns | soesesncees 02/11/2016.... | BONY...ovvererrinrrrerinns 40,000.000 | ..ovorrerrererireireenne 2,114,348 XXX u
Y2573F 10 2 [ FLEXTRONICS INTL LTD....vuuiiriiiniimeiseiieieiesisessse s s ssesssss s sssssses s sssssssssssssssssns. | sessssnnns 01/20/2016.... | BONY.....oovvvrrirrririieriins 100,000.000 | .ooovvvrrirrirerieireinns 899,478 XXX u
008916 10 8|AGRIUM INC 02/17/2016.... | VARIOUS 3,832,000 | oo 453,165 XXX |
063671 10 1|BANK MONTREAL QUE.. 01/29/2016.... | BMO CAPITAL. 3,070.000 ..228,113 XXX L
064149 10 7|BANK NOVA SCOTIA HALIFAX.. Cevvr 02/16/2016.... | RBC DEXIA. 14,600.000 XXX |
103309 10 0 [BOYD GROUP INCOME FD......ocvorreremmrimerierinenireeseesssessessesssessssesssssssssesssesssssessessssssessnens Cuee 01/29/2016.... | COREMARK ........ouvimirimmrirriiieieriseise e sss st ssse s sssensenes 1,987.000 | .oooverercrirrircrieninnes 125,062 XXX L
112585 10 4 {BROOKFIELD ASSET MANAGE - CLA......ccooiiiiiineieierieeeiseeenns | Ces 03/17/2016.... | VARIOUS.......oooiiiiiieireineieesiieeiiss st 28,380.000 | ..ooovureriinriieniins 1,208,353 XXX L
124900 30 9|CCL INDUSTRIES INC Cuoee 02/25/2016.... | BMO CAPITAL.....coivrrirrimiiieiinsiiesiesiseessssesssessesesssssssens 1,564.000 | ..o 328,079 XXX u
125491 10 O[CIFINANCIALCORP .o Cuee 01/29/2016.... | RAYMOND JAMES..........ovvumrirrinerierienirseisssesnsins 4,998.000 151,881 XXX u
136375 10 2|CANADIAN NATL RY CO 02/17/2016.... | VARIOUS 14,850.000 1,118,782 XXX |
136385 10 1|CANADIAN NAT RES LTD Cvvnn 02/17/2016.... | VARIOUS 28,036.000 | ..oovvveerierieeierinns 830,842 XXX |
13645T 10 O CANADIAN PAC RY LTD....couiirurimmiimeisniiseeseeisesssss s sssssss st sss s ssens Curee 02/17/2016.... | VARIOUS.......cooiiriiiieineiiesieeiiss st 2,890.000 | ..o 502,265 XXX L
15135U 10 9| CENOVUS ENERGY INC Cuoee 01/29/2016.... | FIDELITY CAP.......cvviiiiiiriririiineiie it ssesisenes 12,442,000 | .ovoocvinieieieis 217,639 XXX L
172454 10 O CINEPLEX INC......uiouierieieeiieiieeeseesess st Cuee 01/29/2016.... | SCOTIA 4,781,000 | oo 236,537 XXX u
194693 10 7 [COLLIERS INTERNATIONAL GROUP .....oouiimiiiiireiieiiiesiieeiss st sseees Cue 02/17/2016.... | VARIOUS.......ooorirriiiirireiiesiiseis st 12,079.000 | .ovoveverrireiieiieniiees 565,916 XXX L
249906 10 8|DESCARTES SYS GROUP INC.......cooiumurimiimerireriieeieniseesessssessesssesesssesssissssssssssesssesessssssssens Cuee 01/29/2016.... | MERRILL LYNCH.........cooiiiiriniirirerisceieriesresiesencenns 8,579.000 | .ooovverrirrierirerireeans 212,292 XXX u
25675T 10 7 |DOLLARAMA INC. Cuve 01/29/2016.... | TD WATER......comiiiierieniineiteeiseessesisssse st 2,336.000 | ..o 172,058 XXX u
33767E 10 3| FIRSTSERVICE CORP.......coiiiiiiiiiiieisisisseisie ittt A.... 01/29/2016.... | BMO CAPITAL.......coveiireieiireiieieissisie et ssessens 1,765.000 | oooveeereririecrenne 92,678 XXX L
351858 10 5|FRANCO NEVADA CORP......cccosvviremeirrinerieniesiseesessssias A 02/11/2016.... | VARIOUS.......oooriiiririneimeieeesieesesissessessessse st sssss s ssssssssans 6,491.000 | ooooeverriericereeirennns 403,359 XXX L
375916 10 3| GILDAN ACTIVEWEARINC oo O 01/29/2016.... | BMO CAPITAL 3,084.000 | .oovvevrereieieeiiaes 109,524 XXX L
39945C 10 9|CGI GROUP INC 03/24/2016.... | VARIOUS 10,344.000 | ...... ...621,979 XXX |
458237 10 6 [INTACT FINL CORP SUB RCPT.....cviuurirmrimeimeiseeisessessses s essesssssssesses s s ssessas Cuvee 02/16/2016.... | BMO CAPITAL. 8,887.000 | .ooovvrrerrireeieeireenns 752,761 XXX u
554282 10 3| MACDONALD DETTWILER & ASSOC........cciimriiiriiirieinsieisessssiessesssissssssssssssessessssesessessanes [N 01/29/2016.... | BMO CAPITAL.....ovvririririnieierissiesesississssssssssiessessssssessssanes 2,193.000 | .o 191,060 XXX u
56501R 10 6| MANULIFE FINANCIAL CORP .ottt Curee 01/29/2016.... | RBC CAPITAL 18,342.000 | .oovvveerrrererieerieeienes 350,285 XXX L
68272K 10 3|ONEX Cuve 02/17/2016.... | VARIOUS.......oooririiiiiireiiesiiseiss ettt 6,615.000 | oo 545,096 XXX u
706327 10 3|PEMBINA PIPELINE 03/17/2016.... | VARIOUS 14,457.000 463,790 XXX |
717046 10 6|PEYTO EXPL & DEV CORP NEW 01/29/2016.... | PETERS & CO..... 6,259.000 ...189,877 XXX u
73927C 10 0|POWER FINANCIAL CORP 03/23/2016.... | VARIOUS 27,810.000 916,365 XXX u
739721 10 8| PRAIRIESKY ROYALTY.....iiuiuiieimrimeimiiseessessesssss s sssesssss st essssss s ssssssse st sssssss s Cuvee 03/15/2016.... | VARIOUS........ooivirimrireimeriseesieessesisssssssse st esssssssse st sssssssnans 7,840.990 | .o 157,284 XXX u
761310 10 3| RESTAURANT BRANDS........ccooimiiriririneineisesesesssesieseseenns Cuee 01/29/2016.... |MERRILL LYNCH........ovvoiiiiriniineineeiseseeiesiseesiee s 2,956.000 | ..o 138,700 XXX L
775109 20 0|ROGERS COMMUNICATIONS = CL B ...ouvoririrmiiiieiierieierisissieesiessesesssissesse s snssensssenns Cuee 03/03/2016.... | VARIOUS.........orviiriririeiierieniieeiesississ s sssssssans 18,816.000 | ..oovvvvririieirierines 906,713 XXX L
780087 10 2|ROYAL BK CDA MONTREAL QUE.........ccccomiimririeireriseiineeienes Cuee 02/16/2016.... | VARIOUS. 17,242.000 ....1,192,844 XXX L
81373C 10 2|SECURE ENERGY SERVICES INC [N 02/16/2016.... | VARIOUS 62,578.000 406,341 XXX u
85472N 10 9| STANTEC INC Cuvee 02/16/2016.... | VARIOUS........ooivimeirrimeimeiiessiesisesisssssssse st sssssssssse st ssssssssans 9,416.000 | oooovvvrrirrerieireenns 302,229 XXX L
866796 10 5| SUN LIFE FINANCIAL SVCS CAN.......iiiiiimiiriiriiieeiiesis s Cuee 03/18/2016.... | VARIOUS.......oooiiriiiireiieieieetieeiss et 13,642.000 | .oveoncereieiieeieiiees 561,692 XXX L
867224 10 7|SUNCORENERGY INC oo Cuee 02/17/2016.... | VARIOUS........ooriimirirrimeiieiiessieeiesessssse s ssie st seesssssssse s sssssssnens 9,119.000 | oo 299,846 XXX L
891160 50 9|TORONTO DOMINION BK ONT. Cure 01/29/2016.... | TD WATER 11,570.000 XXX L
89156V 10 6| TOURMALINE OIL CORP. Ceovvren 01/29/2016.... | FIDELITY CAP......coviriiiiiiieieissiesesississssssssssss s sssssis st ssssssssenes 4,401.000 XXX u
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CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)

Y09827 10 9| BROADCOM LTD....cocvuuiiuiesereiessssoseenssssseserssseesssnssesssss sttt sssnssnes R...c.. 03/08/2016.... | VARIOUS.......coiviiiiiiiriisrisssseesssssesssss st ssssssssssenes 40,000.000 | .o 5,441,146 XXX U
9099999. Total Common Stocks - INAUSHriAl ANA MISCEIIANEOUS.......... vttt e ses st fhsed sttt 246,952,673 XXX 0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates

30277@ 10 1|FMIC HOLDINGS, INC 03/01/2016.... | CAPITAL CONTRIBUTION... ......1,405,528 XXX

87282@ 10 4[TSBLOSS CONTROL CONSULTANTS, INC 03/01/2016.... | CAPITAL CONTRIBUTIO| XXX
9199999. Total Common Stocks - Parent, Subsidiaries and Affiliates..........ccovuririrrnriniisisisseees XXX 0 XXX
C Stocks - Mutual Funds

922042 77 5|VANGUARD INTL EQUITY INDE . ‘ 02/08/2016.... | BONY. 200,000.000 | .ooovevreciinieiniinines 7,815,680 XXX |

9299999. Total Common Stocks - Mutual Funds ......1,815,680 XXX 0 XXX
9799997, Total COMMON SOCKS = PAIM 3. ieie ittt etttk EE 14 84484808 E LRk 4EE 1A 8L AR R bbbt 256,536,089 XXX e 0 XXX
9799999, TOtAl COMMON SIOCKS. .........vveivseveieiieieiieieite ettt ettt teet s es st sssessessessessssessessesessessessessesessessesensessesse  eesesessessessssassessessnssssasses | shessessesssssssassessssassessessessnsassessesnssssessessesnes 256,536,089 XXX e 0 XXX
9899999. Total Preferred and COMMON SHOCKS. ... ittt ses st fefeeE e e eE b s e £ eEseE b e bbbt 256,536,089 XXX 0 XXX
9999999. Total Bonds, Preferred and COMMON STOCKS...............ciuiuuuriimiirieisireisieisie sttt ses bbb esbies | eeesees e bt b st eeebeee | eeebees et a etk 702,239,008 XXX | s 2,180,020 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
Bonds - U.S. Government
36179N  LF 3| GNMAPASS-THRU ......ccocomiiiiriineiinniineiensisesieseins . 103/21/2016. | MORTGAGE PAYDOWN. 588,365 588,365 626,333 588,996 (631) (631) 588,365 0 | et 4,352 | 08/20/2043.... [ 1.............
36179Q 6P 1| GNMAPASS-THRU .....coovvocrerircrerisereeiessserisenenene . | 03/21/2016. | MORTGAGE PAYDOWN 396,821 396,821 | .ovorernenns 417,840 397,145 (324) (324) 396,821 0 2,330 | 03/20/2045.... | 1.....cccec..
36179Q RZ 6| GNMA PASS-THRU .....coovvveerrrirrererisereisseseissseneinns . 103/21/2016. | MORTGAGE PAYDOWN........ccocvvverne | wrvrmermiirsrenirncreiies | eveenenens 1,016,760 | ........... 1,016,760 | ......... 1,090,385 | ...........1,017,359 (599) (599) werennn. 1,016,760 0 | cenad 6,481 |10/20/2044.... [ 1.............
36179Q YR 6 |GNMAPASS-THRU .....ccooovirrrviciereicsercicsereiiseneine . | 03/21/2016. | MORTGAGE PAYDOWN 565,005 565,005 583,828 565,140 (135) (135) 565,005 0 2,860 | 01/20/2045.... | 1.............
36181G DG 1|GNMA PASS-THRU .. . | 03/21/2016. | MORTGAGE PAYDOWN 820,311 820,311 827,809 820,369 (59) (59) 820,311 0 06/20/2043....
36186N  WN 5| GOVT NATL MTGE ASSN......ccccooucvimerincricncriinericnennees | . | 03/15/2016. | MORTGAGE PAYDOWN. 39,088 39,088 39,653 39,090 (2) 2) 39,088 0 | e 196 | 08/15/2045.... | 1.............
36200Q 2T O GOVT NATL MTGE ASSN.......cccoovvrvmvmvervsnceerrsnnenennne | - | 03/01/2016. | MORTGAGE PAYDOWN 4,376 4,376 4,471 4,377 0 4,376 0 51 102/15/2032.... | 1.ccverreeene
36200Q  JJ 4| GOVT NATL MTGE ASSN........cccvvvvmvmvvvvvnvnensennenennnnnnnnns | - | 03/01/2016. | MORTGAGE PAYDOWN 2,412 2,412 2,493 2,413 0 2,412 0 28 |03/15/2032.... [ 1..cocvvveeen.
36201M  2F 8| GOVT NATL MTGE ASSN.......ccoeeummerrmrrnneriveernnennns | - [ 03/01/2016. | MORTGAGE PAYDOWN. 7,001 7,001 7,241 7,002 (1) (1) 7,001 0 80 | 05/15/2032.... | 1.cooevveene
36202C  6Y 4| GOVT NATL MTGE ASSN.......cccccocooeeevevcscviscsisccvcccccceces | - | 03/21/2016. | MORTGAGE PAYDOWN 5,980 6,201 6,217 5,972 7 7 5,980 0 67 [12/20/2028.... [ 1............
362040 NZ 5| GOVT NATL MTGE ASSN. . | 03/01/2016. | MORTGAGE PAYDOWN 3,659 3,659 3,319 3,649 10 10 3,659 0 43 | 02/15/2024....
362090 H9 8| GOVT NATL MTGE ASSN.......cccooocoimmvevvnrvccssnrvecannne | . | 03/01/2016. | MORTGAGE PAYDOWN 417 417 409 416 0 47 0 4 102/15/2029.... | 1.....ccoee.0.
912828 KD  1]|U S TREASURY. . 1 03/01/2016. | BANK AMERICA MERRILL........cccccceee [ eovviviiiiiiiiiiiiiiiiiiiiinnns | cvnvesend 9,568,863 | .......... 9,100,000 | .......... 8,437,789 8,860,087 | .....oooouuuuuiiiiiiiinns [ v P0G I [P 12,066 8,872,153 696,710 696,710 | ...... 136,125 | 02/15/2019.... | 1...ocvcvcrc
0599999. Total Bonds - U.S Government. <. 13,019,058 | .........12,550,416 | ........ 12,047,787 | ......... 12,312,015 | o0 | i 10,332 | o0 | s 10,332 0] 12,322,348 0 696,710 696,710 | ....... 157,540 XXX XXX
Bonds - All Other Government
007863  AF 0 [AEROPORTS DE MONTREAL.........ccccouereremmerrerenernrerene | C[ 0310212016, | SCOTIA.....ovveverrmrermrmrirsernrirsereiinens | veveresieeseseesseseeenns | vvverennns 1,372,241 | s 1,064,000 | ........... 1,231,559 | ...........1,223,261 (775) (775) e 1,222,487 | cerenenn 149,754 | L 149,754 | ........23,636 |10/16/2037.... | 1FE........
135087 A6 1| CANADA GOVERNMENT .. [ € 02/17/2016. [ SCOTIA.........oeoeererreverrererciserereins | crosseeesisseesssesesans | ereeneeens 1,594,752 | ........... 1,538,000 | ... 1,548,612 | ..........1,548,427 (190) (190) ceerrneen 1,548,237 | s | e 46,516 | .............. 46,516 | ......... 5,246 | 06/01/2023.... [ 1FE........
135087 D2 7| CANADA GOVERNMENT C| 01/11/2016. | NESBITT/BURNS 6,327,500 6,250,000 6,352,125 6,329,127 (1,781) (1,781) 6,327,346 154 154 35,531 | 08/01/2017....
135087 D5 0| CANADA GOVERNMENT .. | C| 02/24/2016. | VARIOUS........coooovreeriririeriiieriienins | criennineriieesiesesisenniis | cereieens 4,892,600 | .......... 4,450,000 | ........... 4,843,369 | ...........1,054,383 (1,473) (1,473) cerenen 4,841,079 51,522 51,522 23,086 | 06/01/2025.... | 1FE........
135087 D9 2| CANADA GOVERNMENT o | C[ 1212412015, | CIBC.....ouverreerererreiserieeeinerssesesnessns | creremsnesessssssesesnsinns | cevereens 3,106,200 | ............ 3,000,000 | ............ 3,111,060 | ...........3,104,303 135 135 v 3,104,438 1,762 1,762 | .........14,795 | 03/01/2020.... | 1FE........
135087 E3 4| CANADA GOVERNMENT .. [ €[ 01/29/2016. [ SCOTIA.......ovvverrereverereinerereererisns | eresseressssssessssesessnns | eveeneeens 2,165,183 | .......... 2,170,000 | ............ 2,161,863 | ...........2,162,137 517 517 cerennnnn2,162,655 2,528 2,528 | i 1,382 |05/01/2017.... | 1FE........
135087 E5 9| CANADA GOVERNMENT .. | €[ 01/29/2016. | NBCS SEC........cosveevreeerrrerirsessirnsiens | cvoveeeisssiessssssssenssns | oerevennns 1,008,010 | ........... 1,000,000 992,380 992,800 137 137 992,937 | covorveeeriereinerins | cveriereinns 15,073 | oo 15,073 | oo 3,185 | 09/01/2020.... [ 1FE........
135087 E7 5| CANADA GOVERNMENT o | A} 01/29/2016. [ SCOTIA.....oovcvcrerercrerererererescnenesesenesesens | covsesssssssssssssssssssssiiins | cvvvevenens 1,555,336 | ..oooveve 1,560,000 | ..oooveven 1,551,810 | ..........1,552,720 359 359 coovene1,653,078 2,257 11/01/2017.... | 1FE.......
135087 ZS 6| CANADA GOVERNMENT C| 02/10/2016. | RBC DEXIA. 1,228,333 ...886,000 1,132,786 1,131,432 (856) (856) 1,130,576 97,757 12/01/2045....
135027 X3 3| CANADAT-BILL . | C| 02/26/2016. | VARIOUS 2,350,000 2,350,000 2,349,753 2,349,753 247 247 2,350,000 0 247 |02/26/2016.... | 1FE.......
68323A CY 8 |ONTARIO PROV. C|01/29/2016. | NBCS SECURITY.......ooumrrrevmrrerennenns [ rnvereieeresmsessesneeens | vvvereenns 1,030,205 | .....ccooee 1,100,000 | ..cooeveee 1,068,342 | ...........1,068,621 50 50 cerenen. 1,068,671 (38,466) (38,466) 5,506 | 12/02/2046.... | 1FE........
74814Z ER 0| PROVINCE OF QUEBEC C| 01/29/2016. | NBCS SEC 935,712 900,000 | .......... 1,011,789 | ..........1,010,200 (211) (211) e 1,009,990 | i [ (74,278) | ...........(T4,278) | ......... 5,523 | 12/01/2045.... | 1FE........
1099999. Total Bonds - All Other Government. o0 21,566,072 | .........26,268,000 | ......... 27,355,448 23,527,164 0 (3,841) 0 (3,841) 0] o 27,311,494 0 254,579 254,579 | ... 126,363 XXX XXX
Bonds - U.S. States, Territories and P
20772G VR 6|CONNECTICUT ST = .cvevcvmsnsesmsssssssssonnnnns .1 03/09/2016. | WACHOVIA........ccooooviveieriicscicscscscicscins [ oviiiiiiiiiiiiiiiiiiiiiiinns | oo 2,499,255 | .......... 2,420,000 2,559,368 2,550,561 (4,001) (4,001) 2,546,560 | .......oooccicccccciii | e (47,305) | ...ovevernnnn(47,305) | ........34,619 | 12/01/2021.... | 1FE........
207720 Q4 7| CONNECTICUT ST . | 02/23/2016. | WACHOVIA. 2,212,022 1,770,000 2,150,869 2,148,044 (5,178) (5,178) 2,142,866 69,156 69,156 11/15/2025....
419792 CP 9 [HAWAIIST cevenerisennnesssesnnessosssnssosssinneseenns. | o | 01/14/2016. | MORGAN STANLEY......coooiviineriinnins [ v | v 1,978,515 | ..coceeee 1,575,000 | .......... 1,921,626 | ...........1,918,700 (1,463) (1,463) reeenna 1,917,237 61,278 61,278 10/01/2026.... | 1FE........
452152 ME 8 [ILLINOIS ST. .1 03/23/2016. | PERSHING DLJ.......ocvevevercrercncicrcrciens [ covviiiiiiiiiiiiiiiiiiiiiiinns | cveveieien 1,637,726 | ..oocvovens 1,565,000 | ..ooovevens 1,740,843 | ... 1,642,809 | i | e (11,880) | i | v (11,880) | oo | ve....1,630,929 6,797 6,797 | .......51,732 | 08/01/2017.... | 2FE.......
452152 RB 9| ILLINOIS ST . | 03/23/2016. | CANTOR 266,403 250,000 276,460 264,149 (1,497) (1,497) 262,652 3,750 3,750 | oo 6,181 |04/01/2018.... | 2FE........
574193 MB  1|MARYLAND STATE JE——— I 04 1A TV 0 [ h I ol [0 1a{e TN 3,807,437 | ..ooooeune 3,050,000 3,763,700 3,763,213 (4,628) (4,628) ceerrreenn3, 158,585 | e | e 48,852 | ..covvvvennn 48,852 | ........70,743 | 08/01/2023.... | 1FE........




1’6030

Statement for March 31, 2016 of the FACTO RY M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1" 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./AC.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
605581 FJ  1|MISSISSIPPIST. .| 01/25/2016. [ JEFFERIES & CO......ccooveverercrcrcrcrcicns [ covviviiiiiiiiiiiiisiiiiiininns | cveverese 2,181,888 | .......... 1,855,000 | ...oovove 2,171,649 (3,605) (3,605) 2,168,043 | oo | e, 13,845 | oo 13,845 | ........30,144 | 10/01/2020.... | 1FE........
641461 YD  4|NEVADASTATE i 03/01/2016. | JP MORGAN........cooueerirrinnriierinnens | criernineriiensiisesiensiis | coeesinens 1,592,429 | .oeeeeee 1,340,000 | .......... 1,679,605 | ...........1,5679,483 (7,690) (7,690) ...1,571,793 20,636 20,636 | .........34,058 [03/01/2021.... [ 1FE........
880541  UF 2 TENNESSEE STATE . 102/01/2016. | BLAIR WILLIAM.........ocoormrnernricnenns | corrmveeirssnenieseeeniens | cvvvneeens 1,669,559 | .......... 1,415,000 | ........... 1,663,417 (2,182) (2,182) ....1,661,236 8,323 8,323 | ........30,069 |09/01/2020.... | 1FE........
917542 TZ  5|UTAHST . 102/11/2016. | BANK AMERICA MERRILL. .....cvvveve | wrvrmermiirnnneiirscreiies | evvvveeens 1,289,040 | .......... 1,000,000 | ..cooeveee 1,276,680 (1,650) (1,650) 1,275,030 | s | i 14,010 | e 14,010 | ......... 6,389 |07/01/2025.... | 1FE........
93974D  UB  2|WASHINGTON ST e . | 03/14/2016. | WACHOVIA. 3,671,060 3,000,000 | ........... 3,718,620 (7,614) (7,614) ....3,711,006 (39,946) (39,946) 12,361 | 07/01/2023.... | 1FE........
97705M _ BU 8| WISCONSIN STATE . | 03/15/2016. | JEFFERIES & CO. 1,079,192 ...870,000 1,076,921 (144) (144) 1,076,777 2,415 2415 11/01/2026....
1799999. Total Bonds - U.S. States, Territories and Possession: 23,884,526 | ........20,110,000 | ......... 23,899,758 | ........ 13,866,959 0 (51,532) 0 (51,532) (L 23,722,714 .0 L 161811 | 161,811 XXX XXX
Bonds - U.S. Political ivisions of States, Territories and P
05914F YA 2 |BALTIMORE COUNTY MD.......cccccoeeeeeeeeevsvcvsvsvsvsveveverecs | - [ 03109/2016. | GOLDMAN SACHS.....cocvvvvrvvrrrnrrrrrrins | covsesssssssssssssssssssisisiss | evvvevenens 2,482,937 | ........... 2,220,000 | ......... 2,491,928 (1,551) (1,551) ....2,490,377 (7,440) (L1} p— 1,850 | 02/01/2019.... | 1FE..
05914F  YJ 3 |BALTIMORE COUNTY MD oo . 103/07/2016. | WACHOVIA 3,656,436 2,900,000 | ............ 3,704,547 (367) (367) 3,704,180 | oo | e (47,744) (ATTAA) | 806 |02/01/2027.... | 1FE..
100853 VZ  0|BOSTONMASS e .1 03/22/2016. | CITIGROUP...........cooiieieiiieicicncisiciiiins [ coviiiiiiiiiiiiiiiiiiiisiiiinns | cveveieien 1,423,397 | oo 1,120,000 | .oovoveve 1,417,931 (269) (269) .. 1,417,662 5,735 5,735 622 |03/01/2027.... | 1FE....
199492 DA 4| COLUMBUS OHIO . | 03/10/2016. | BANK AMERICA MERRILL 5,470,855 5,175,000 5,478,255 (3,210) (3,210) 5,475,045 (4,190) (4,190) 07/01/2017....
349425 5Y 0 [FORT WORTHTX . [ 01/11/2016. | WACHOVIA.........ooomirvnennicscnciienns | oo | v 1,838,282 | ........... 1,485,000 | ........... 1,815,338 ...1,814,781 (906) (906) ...1,813,874 24,407 24,407 03/01/2027.... | 1FE..
425507 BP 4 |HENNEPIN CNTY MN . | 02/16/2016. | JANNEY MONTGOME 562,734 | ...coovevenns 450,000 556,943 (830) (830) 556,113 6,621 6,621 12/01/2022.... | 1FE..
47844P  FP 5| JOHNSON CNTY KANS oot 02/23/2016. | BARCLAYS US FUN. 587,946 | ..oooounint 485,000 577,582 576,038 (2,358) (2,358) 573,681 | oo | v 14,265 | ...coovvveneee 14,265 09/01/2021.... [ 1FE..
49474F  JZ 4 |KING COUNTY WAS .| 02/10/2016. | NATIONAL FINCL SERVICES CO...... 984,932 785,000 971,540 0 971,540 | ..oovvvevevevevevivininins [ ceveerenenies 13,392 | oo 13,392 07/01/2027.... | 1FE....
592112 EH  5|METROPOLITAN GOVT NASHVILLE & DAVIDSON..... . 101/12/2016. | BANK AMERICA MERRILL........oevvees [ corvireriienrireniieniiiennns | v 4,087,520 | ........... 4,000,000 | ........... 4,629,480 ....4,055,247 (4,297) (4,297) ....4,050,950 36,570 36,570 07/01/2016.... | 1FE..
609561 EW 1 |MONMOUTH CNTTNJ .1 02/16/2016. | JEFFERIES & CO.......ovorvvrerrveiiens | corveverissveniseseniens | cveeeneeens 5,161,404 | ........... 4,080,000 5,097,797 0 5,097,797 63,607 63,607 07/15/2023.... [ 1FE..
613340 3V 8 |MONTGOMERY CNTY MD . 1 01/05/2016. | JP MORGAN 3,154,702 2,930,000 3,185,203 3,164,681 (2,477) (2,477) 3,162,204 (7,502) (7,502) 11/01/2017....
64966L DV 0|NEWYORKNY. . | 01/26/2016. | JANNEY MONTGOME 3,697,005 | .......... 3,165,000 3,695,644 (4,715) (4,715) 3,690,929 6,076 6,076 78,246 | 08/01/2020.... | 1FE..
76541V QB B |RICHMOND VA s .1 01/12/2016. | CIT GROUP........ooooreeeerreierveniiens | correveeissvenisseseniens | cveeneeens 1,599,296 | ........... 1,275,000 | ........... 1,570,979 ....1,569,977 (1,001) (1,001) ....1,568,976 30,320 30,320 6,552 |03/01/2026.... | 1FE..
821686 Q7  O[SHELBYCNTYTN e . | 03/04/2016. | RAYMOND JAMES. 3,987,416 | .......... 3,170,000 | ........... 4,057,442 (3,284) (3,284) ...4,054,157 (66,741) (66,741) 5,724 | 04/01/2025.... | 1FE..
986438 LZ 0|YORKCNTYSC . | 02/24/2016. | CITIGROUP. 2,328,440 2,000,000 2,337,240 (901) (901) 2,336,339 (7,899) (7,899) | ..ccoveee. 1,111 [ 04/01/2020.... | 1FE..
2499999. Total Bonds - U.S. Political Subdivisions of States, Territories and Possession: ... 41,023,302 | .........35,240,000 | ......... 41,587,849 | ......... 11,180,724 0 (26,166) 0 (26,166) (L] 40,963,824 0 59,477 59,477 | ... 377,603 XXX XXX
Bonds - U.S. Special R e and Special A
073900 D4  1|BEAUFORT CNTY SCH SCHDIST ........cccoooevuscvcncncncncs | . | 0171412016, [ PERSHING DLJ......ovvrcrrrcrcrercccrcrenens [ coviiiviiiiiiinisisisinsiininns | cveveieie 1,255,962 | ........... 1,035,000 | .oovoveves 1,242,838 | ..........1,237 477 (1,643) (1,643) ...1,235,834 20,128 20,128 ....19,981 | 03/01/2022.... | 1FE....
094797 Y5 0 [BLOOMINGTON MN INDEP SCH DIST #271............... . 103/09/2016. | CITIGROUP.........ooomrrreererviinereiiines | erirversiisssessseseiies | evevneeens 1,220,537 | ..ccceeee. 1,060,000 | ....ccoeee 1,221,565 (7,145) (7,145) ...1,214,420 6,117 6,117 32,831 | 02/01/2020.... [ 1FE..
13066Y SW 0| CALIFORNIA ST DEPTWTRRESPW ..........cccccoeeeeeee | . | 03/10/2016. [ GOLDMAN SACHS 2,082,605 | ... 1,750,000 2,076,900 2,061,804 ceerneeeeen(11,857) [ s ....(11,557) 2,050,247 32,358 32,358 32,569 |05/01/2021.... | 1FE..
130795 E2 9| CALIFORNIA STATEWIDE CMNT..........ccocvvvvvvvvvvvvrnrnnnns |« | 02/01/2016. | WACHOVIA.......coooiocvcviviviviviiiiine [ o | v 1,210,848 | ..ooovoven 1,075,000 | .oovoveven 1,220,749 LA211778 (3,795) (3,795) ...1,207,983 2,865 2,865 ...18,365 | 04/01/2019.... | 1FE....
167560 SC 6 | CHICAGO MET WST . 102/29/2016. | JANNEY MONTGOME 2,976,872 | .......... 2,430,000 2,945,670 2,909,290 (6,473) (6,473) 2,902,817 [ oo | v 74,055 | ..o 74,055 ...31,050 [12/01/2026.... | 1FE..
167593 QX 3| CHICAGO IL O'HARE INTERNATIONAL ARPT REV.... |. | 03/22/2016. | PERSHING DLJ 834,941 720,000 832,154 827,798 (4,997) (4,997) 822,801 | ...ooovovevevevivirininnns | ceveeneneninns 12,140 | oo 12,140 ....16,300 | 01/01/2021.... | 1FE....
172311 GE 6| CINCINNATI OHIO WTR SYS . | 02/01/2016. | CITIGROUP. 1,618,740 1,500,000 1,732,515 1,603,230 (4,885) (4,885) 1,598,344 20,396 20,396 12/01/2017....
176553 ET 8| CITIZENS PPTY INS CORP FL......cccocoevvrmerevvrrrernnnns | - [ 02/01/2016. [ BANK AMERICA MERRILL......coovvvins [ v | v 1,081,792 | oo 1,020,000 | oo 1,154,599 ...1,074,884 (3,525) (3,525) 1,071,359 | e | e 10,433 | i 10,433 | .o 9,371 | 06/01/2017.... | 1FE..
20774Y YL 5|CONNECTICUT STHEALTH&EDL .......ccccooeeeecccccccc. . {02/10/2016. | RBC CAP..........cccicvcvcvcvcvcvevcvcrivirivirins [ coviiviviiisssisssssssssninnnns | cveveseiens 1,737,225 | ..o 1,500,000 | ..ovoveves 1,721,925 (225) (225) L T20700 | e | i, 15,525 | oo 15,525 | .......... 4,167 | 12/01/2045.... | 1FE....
235036 N2 2| DALLAS-FORT WORTH TX INTERNATIONAL ARPT... | . | 03/14/2016. | JP MORGAN........ccoevvvummrriirrcrriirmnnens | crmvererreeerisneeerisneenns | everenann 3,710,963 | .......... 3,165,000 | ........... 3,748,531 cevrneeren(16,527) [ s (16,527) | oo ....3,732,004 (21,041) (21,041) 59,783 | 11/01/2021.... | 1FE..
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235241 QA 7| DALLASTX AREA RAPID TRNSIT SALES TAXREV.... |. | 01/05/2016. | PERSHING DLJ.......cooocvcvermicicicrcicrcicns [ crvrvriviveniriresessiesinsnens | o 472,668 | ............ 400,000 | ............. 470,036 | ............. 470,036 (43) (43) cooverenn. 469,993 2,675 2,675 2,056 |12/01/2036.... [ 1FE........
235416 6K 5| DALLAS TX WTRWKS & SWR SYS REVENUE............. |. | 03/01/2016. | WACHOVIA.........cccovomiiiriniriinniineis | crenrincrienniseriennins | coeenii 2,478,645 | ... 1,975,000 2,513,760 (2,741) (2,741) 2,511,019 (32,374) (32,374) | .........41,969 | 10/01/2024.... | 1FE........
235416 6L 3 [ DALLAS TX WTRWKS & SWR.......ccoovvvvrcrerirrcrerirrcnenns . | 01/22/2016. | JANNEY MONTGOME 2,548,920 2,000,000 2,540,580 (982) (982) 2,539,598 9,322 9,322 32,222 | 10/01/2025.... | 1FE........
246428 D2 9 |DELAWARE TRANS, . 101/21/2016. | BANK AMERICA MERRILL........coevvree [ corrireriiserireseiisnrirennns | cvveeeinns 2,103,264 | ......... 1,645,000 2,089,101 0 2,089,101 [ oo [ v 14,163 [ 14,163 | oo 07/01/2027.... | 1FE........
246430 AD 4 |DELAWARE TRANS . 101/11/2016. | BANK AMERICA MERRILL......c.oevvene [ evvvirmrnirerinnninerireenns | v 1,420,188 | ........... 1,250,000 | ........... 1,387,088 | ..........1,387,030 (50) (50) ....1,386,981 33,207 | oo 4,861 |06/01/2055.... | 1FE........
25477G  DP  7|DISTRICT COLUMBIA INCOME .| 01/13/2016. | GOLDMAN SACHS. 2,702,674 2,600,000 2,990,104 2,659,231 (3,209) (3,209) 2,656,022 46,652 12/01/2016....
258885 B5  0|DOUGLAS CNTY CO SCH DIST #RE-1......ccooovvvvuerian . 101/27/2016. | WACHOVIA 2,698,102 2,200,000 2,698,058 (1,361) (1,361) 2,696,697 1,405 12/15/2021.... | 1FE..
29270C  XP  5|ENERGY NORTHWEST WASHELE...........cccooovvcmumnnn | . | 02/22/2016. [ JP MORGAN........cvomrreeircveninnrrens | cvvvereeereisenmreisennnnns | cvvverens 1,195,467 | .......... 1,050,000 | ........... 1,200,192 | ..........1,187,123 (5,773) (5,773) L A181,349 | | e 14118 14,118 34,125 | 07/01/2019.... [ 1FE..
3128K1  B7  5|FHLMC .| 03/01/2016. | MORTGAGE PAYDOWN.........cocvcvevers [ covveveverirernnenenenenenenens | v 130,880 | covvevvveee 130,880 | wovvvvvveee 127,854 | oo 130,864 17 17 coovenennn 130,880 0 615 |12/01/2030.... | 1............
3128K2 UM 2|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 3,700 3,700 3,615 3,700 0 3,700 0 34 101/01/2031.... | 1ccveaane
3128K4 YG  4|FHLMC .| 03/01/2016. | MORTGAGE PAYDOWN 1,289 1,289 1,316 1,289 0 1,289 0 14 | 04/01/2036.... [ 1........c.c..
3128K7  4Z 8 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 2,307 2,307 2,407 2,307 0 2,307 0 27 |09/01/2033....
3128K9  F2  5|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 4,041 4,041 3,862 4,040 1 1 4,041 0 34 [02/01/2036.... | 1...ccoeveeene
3128KD 5D  3|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 1,526 1,526 1,549 1,526 0 1,526 0 17 | 08/01/2036.... [ 1.......ccvcne
3128KF  J3  5|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 5,373 5,373 5517 5,374 (1) (1) 5,373 0 63 | 10/01/2036.... | 1..coevveeee
3128KF L2 4 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 432 432 444 432 0 432 0 5 [10/01/2036.... | 1............
3128KM  UW 3 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 2,046 2,046 2,024 2,046 0 2,046 0 19 | 03/01/2037.... [ 1..cooos
3128KQ  HL 3 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 4,839 0 4,839 0 45 | 05/01/2037.... | 1.
3128LX FW 5 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 139,175 161 161 39,175 0 984 |12/01/2035....
3128M7 5T  9|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN........cooovmrviene [ rrrirmmirerienniineriennns | cvveeniinenes 129,914 | v 129914 | 136,207 | coooovvris 129,992 (78) (78) ...129,914 0 899 (08/01/2040.... [ 1.............
3128M7 EK  8|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 64,018 64,018 62,825 64,003 15 15 64,018 {1 R 483 | 02/01/2039.... [ 1.............
3128M8 NC  4|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 61,387 61,387 67,487 61,424 (37) (37) 61,387 0 639 | 11/01/2039.... | T.vevereeene
3128MJ B8 2 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 64,778 64,778 64,717 64,777 1 1 64,778 (VI I 498 | 06/01/2035.... [ 1.............
3128MJ  E8  9|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 73,051 73,051 75,146 73,123 (72) (72) 73,051 0 876 |10/01/2036.... | 1.............
3128MJ QG  8|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 224,796 224,796 240,742 224,898 (102) (102) 224,796 0 07/01/2041....
3128MM EC  3|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 12,670 12,670 12,755 12,673 (2) (2) 12,670 (VN S, 154 |07/01/2021.... [ 1..covvevevee
3128PC  DJ 8 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 15,590 15,590 15,882 15,595 (5) (5) 15,590 0 | ceri 155 [01/01/2021.... [ 1.coveounece
3128PC  MS 8 | FHLMC. . 103/01/2016. | MORTGAGE PAYDOWN. 2,921 2,921 2,967 2,922 (1) (1) 2,921 0 29 |02/01/2021.... | 1.............
3128PC TV 4|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 14,507 14,507 14,743 14,511 (4) (4) 14,507 (VN 150 |03/01/2021.... [ 1..cvcveveves
3128PC  TW 2| FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 17,901 17,901 18,192 17,907 (6) (6) 17,901 0 | e 180 | 03/01/2021.... | 1.cvereeae
3128PH N9  8|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 27,018 27,018 27,546 27,028 (11) (11) 27,018 0 268 |01/01/2021.... [ 1............
3128PH PL 9 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 7,490 7,490 7,631 7,493 (2) (2) 7,490 0 75 [01/01/2021....
3128PY DL 5|FHLMC. . 103/15/2016. | MORTGAGE PAYDOWN........coooovmruiene [ rerirrmirerienniineriennns | cvvveeniinenes 106,058 | ...ccoovunne 106,058 | ...ccoovonen 111,344 | e 106,094 (37) (37) cervenerenn. 106,058 0 526 |02/01/2027.... [ 1..ccvvuuneee
312926 5W  2|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 742 742 744 742 0 742 0 9 [09/01/2029.... | 1............
31292H AK  0|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 70 70 68 70 0 70 0 1101/01/2030.... | 1.ucveveneee
31292H QN 7 |FHLMC. . | 03/01/2016. | MORTGAGE PAYDOWN 2,753 2,753 2,711 2,753 0 2,753 0 28 [05/01/2032.... | 1..coovcveeene
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31292K  ZP  5|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 610,961 610,961 635,590 611,407 (447) (447) 610,961 (VN R 4,295 |03/01/2040.... | 1............
312930 5P 1|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 46,731 46,731 46,722 46,731 0 46,731 0 218 [03/01/2039.... [ 1...ccovveecee
312939 PM 7 [FHLMC . 1 03/01/2016. | MORTGAGE PAYDOWN.........coovvveene | worrmrmrmrsmvenirsereniins | cveeneeens 1,025,633 | .......... 1,025,633 | ........... 1,077,770 | ...........1,029,197 (3,564) (3,564) coere 1,025,633 0 03/01/2040.... [ 1....oceeneee
312940 4Q 9 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 535,278 535,278 566,642 535,728 (450) (450) 535,278 0 06/01/2040.... [ 1...cvvvveneee
312940 Pz 6| FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 265,991 265,991 268,090 266,027 (36) (36) 265,991 0 05/01/2040.... | 1.............
312941 NL  7|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 149,337 ..149,337 ...165,742 ..149,462 (125) (125) 49,337 0 07/01/2040....
312944 PJ  4|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN........cocoovemviens [ rmriemiinericnnineriennns | v 130,718 | v 130,718 | oo 138,213 | v 130,755 (38) (38) cerenennn 130,718 0 868 |12/01/2040.... [ 1.............
31294B 6P  5|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 21 21 210 21 0 21 0 2 [01/01/2030.... [ 1.............
31294F PT  7|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 15 15 14 15 0 15 0 05/01/2030.... | 1..coovvvevee
31294F 15 5|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 1 1 1 1 0 1 0 05/01/2030.... | 1.cverreeene
31294K  TD  7|FHLMC .| 03/01/2016. | MORTGAGE PAYDOWN 58,688 58,688 58,862 58,688 0 58,688 (VI 483 |09/01/2018.... | ...
312962 GT 4 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 29,103 29,103 30,085 29,122 (19) (19) 29,103 0 268 | 10/01/2018....
312963 AY 7 [FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 15,424 15,424 16,082 15,438 (15) (15) 15,424 (V1 142 [ 11/01/2018.... [ 1.............
31296M  3Z 0 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 30,854 30,854 30,800 30,853 0 30,854 (VN N 189 |09/01/2033.... [ 1....cocvvvee
31296S M3 7 |FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 14,628 14,628 14,941 14,630 (1) (1) 14,628 {1 R 134 | 01/01/2034.... | 1.coorecaae
31296S M5  2|FHLMC .| 03/01/2016. | MORTGAGE PAYDOWN..........ccccceiere [ covvvvmvmvevmrmnenenevcvenenens | o 168,854 | ooovvvvee 168,854 | .oovvvvve 175,288 | covvvvveee 169,242 (387) (387) coovere 168,854 (VR 1,295 | 01/01/2034.... | 1.............
31297M  AQ  1|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 43,366 43,366 43,711 43,367 (2) (2) 43,366 0 397 |03/01/2035.... | T.cvevereeens
31297TM XV 5|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 4,486 4,486 4,297 4,484 2 2 4,486 0 42 | 04/01/2030.... | 1..cveeenene
31297 ME 8 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 413 413 430 413 0 413 0 4 110/01/2034....
31297T WF  6|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 59,103 59,103 56,508 59,032 7 71 59,103 0 527 [09/01/2035.... [ 1...ccvvvuneee
312970 SF 8 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 4,603 4,603 4,408 4,602 1 1 4,603 0 38 [10/01/2030.... | 1...ccovveeene
31297V Y8  5|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 49,096 49,096 47,221 49,087 9 9 49,096 0 223 | 11/01/2035.... | Tocvevcreeens
31298N  FU 4 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 1,197 1,197 1,013 1,061 137 137 1,197 0 14 105/01/2031.... [ 1.............
31306X 2A  0|FHLMC .| 03/01/2016. | MORTGAGE PAYDOWN.........cccccvevers [ covvevevevererineneneninenenens | o 731,179 731,179 762,722 731,712 (533) (533) L 131179 0 10/01/2027..... [ 1.
31307M 2H 8 |FHLMC . 103/15/2016. | MORTGAGE PAYDOWN. 261,533 261,533 266,845 261,623 91) 91) 261,533 0 05/01/2030....
31307P Q5  1|FHLMC .| 03/01/2016. | MORTGAGE PAYDOWN.........ccccccciere [ covvvvmvmrmvmrmnenerevssenenens | o 165,570 | covvvvvveee 165,570 | covvvvevcee 71452 | o 165,626 (56) (56) ....165,570 0 831 [11/01/2030.... [ 1............
3132GG A2 1|FHLMC . 1 03/01/2016. | MORTGAGE PAYDOWN........ovcvevmens | cormrmrenmenrereennisinees | evoreeeveninns 108,855 | ..ccoovv 108,855 | ...ccoovu 112,954 | oo 108,879 (23) (23) ....108,855 0 867 |08/01/2041.... | T.cvevereeene
3132GS  BF  5|FHLMC .1 03/01/2016. | MORTGAGE PAYDOWN........ccoovvviens | corrmvcrmnnicnenniiinnns | coorrevenannd 418,074 | ............. 418,074 | ............. 432,118 | oo 418,124 (51) (51) ....418,074 (V] [ 2,444 | 03/01/2042.... [ 1.............
31326V L6  7|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 303,110 303,110 314,571 303,189 (79) (79) 303,110 (VN R 1,182 | 08/01/2042.... | 1.............
3132HP KK  9|FHLMC . 103/01/2016. | MORTGAGE PAYDOWN. 33,925 33,925 34,868 33,927 (2) 2) 33,925 0 | e 174 | 11/01/2042.... | 1.
3132HP  NB  6|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 208,042 208,042 217,518 208,096 (54) (54) 208,042 (V) R 1,006 | 11/01/2042.... | 1.............
3132HQ EG 3 |FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 394,043 394,043 ..412,514 394,163 (120) (120) 394,043 0 2,394 | 12/01/2042....
3132)6 E6 7 |FHLMC . 103/01/2016. | MORTGAGE PAYDOWN........coooormruiene [ rmrirmminerienniineriennns | v 425,542 | oo 425,542 | oo 437,045 | .o 425,687 (146) (146) ...425,542 0 | cveree 1,528 [02/01/2043.... [ 1.......cecee
3132)7 K6  8|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 52,676 52,676 54,931 52,681 (5) (5) 52,676 0 264 |03/01/2043.... [ 1............
3132J9 G7  7|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 41,635 41,635 43,405 41,639 (4) 4) 41,635 0 208 |05/01/2043.... | T.covvcreeene
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3132J9 TD  O|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 293,790 293,790 304,073 293,827 (36) (36) 293,790 0 2,393 | 05/01/2043.... [ 1....cocvevene
3132QR  QE 3 |FHLMC . 103/01/2016. | MORTGAGE PAYDOWN........cooocvemuiens [ rmriemmineriennineriennns | v 439,881 | oo 439,881 | ..cccovvovena A5417T | oo 439,952 (71) (71) cervenenn 439,881 0 2,567 | 07/01/2045.... | 1..cccceeeeee
3132QU RS 4|FHLMC . | 03/01/2016. | MORTGAGE PAYDOWN 72,566 72,566 74,937 72,575 9) 9) 72,566 (I 432 | 12/01/2045.... [ 1.............
3132QU  UZ 4 |FHLMC . 1 03/01/2016. | MORTGAGE PAYDOWN........cocvvvevne | wrrrmermrirmsrenirnereiies | eveeeeeens 8,167,636 | ........... 8,210,521 | ........... 8,166,903 | ...........8,167,633 3 3 cerennn.8,167,636 0 8,724 | 12/01/2045.... | 1..cevvveneee
31371H X9 4 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 22,136 22,136 19,923 21,004 1,132 1,132 22,136 0 345 110/01/2029.... | 1...eveeeee
31371) BD  5|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 10,279 10,279 10,070 10,277 2 2 10,279 0 02/01/2030....
31371L  T9 0| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 12,168 12,168 12,784 12,178 (10) (10) 12,168 0 | e 127 | 08/01/2019.... | 1occvecraaae
31371N  MC 6 | FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 33,561 33,561 34,474 33,576 (14) (14) 33,561 0 392 (10/01/2022... [ 1...vvveneee
31379R WW 4 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 1,135 1,135 1,096 1,135 0 1,135 0 13 | 06/01/2028.... [ 1....cocvevene
313837 JH 2 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 1,869 1,869 1,789 1,869 0 1,869 0 20 | 09/01/2029.... | 1.ccvereeeae
31385C ZW 6| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 15,712 15,712 15,628 15,691 20 20 15,712 (VN 140 |05/01/2016.... | 1....cocvcveee
31385W X8 7 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 78,180 78,180 81,808 78,239 (59) (59) 78,180 0 741 109/01/2032....
31387C XK 2 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 339 339 343 339 0 339 0 4 104/01/2031.... | 1vvvenn.
31389F S4  5|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 8,882 8,882 8,911 8,882 0 8,882 0 96 |02/01/2032.... | 1.......cceee.
3138A7  4J 4 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN........coooovmruiene [ rrrirmminerienniineriennns | cvvveniinenes 109,471 | cooovvres 109,471 | oo 116,012 | oo 109,493 (22) (22) ....109,471 0 | e 1,080 [03/01/2041.... [ 1...cevueecee
3138AB 73 6 |FEDERALNATL MTG . 1 02/01/2016. | MORTGAGE PAYDOWN..........cccccciere [ covvvvmvmvevermnerenevnvenenens | o 103,484 | oo 103,484 | oo 107,543 | oo 103,508 (24) (24) ...103,484 0 644 |04/01/2041.... [ 1...........
3138AH 7B 6 | FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 7,015 7,015 7,486 7,015 (1) (1) 7,015 0 59 [07/01/2041.... { Tooovcreeene
3138AS PL 0| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 44,644 44,644 46,803 44,646 (3) (3) 44,644 0 323 [09/01/2041.... [ 1.oeorrreneee
3138E0 AE 9| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 17,660 17,660 18,855 17,661 (1) (1) 17,660 0 01/01/2042....
3138E2 VY 8 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN........cooocvmruiene [ rrrirmminerienniineriennns | cvvveeniinenes 137,684 | .ooovvrs 137,684 | oo 148,613 | .ocovere 137,752 (67) (67) ...137,684 0 975 [12/01/2041.... [ 1.eeoevvneneee
3138E5 CL 0 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 238,645 238,645 251,248 238,794 (149) (149) 238,645 0 e 1,508 [01/01/2027.... [ 1.oeeec..n.
3138ED WV 9 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 223,447 223,447 234,736 223,508 (61) (61) 223,447 0 | e 1,164 |05/01/2042.... | 1..ooveveeene
3138EN LD 9 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 660,672 660,672 714,351 661,245 (573) (573) 660,672 0 5,556 | 09/01/2044.... | 1..cocevvenne
3138LS KA 7 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 360,863 360,863 382,120 361,027 (164) (164) 360,863 (VN R 1,761 | 05/01/2042.... | 1.............
3138LT Q6 8 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 113,705 ...113,705 ..120,599 .. 113,753 (48) (48) 13,705 0 573 |06/01/2027....
3138M7  YZ 2 |FEDERAL NATL MTG .| 02/01/2016. | MORTGAGE PAYDOWN.........ccccccevere [ covvvvmvmvmvermnencnevnvevenens | v 166,533 | coovvvevee 166,533 | coovvvvvee 177,852 | oo 166,557 (24) (24) ....166,533 0 972 [12/01/2042.... [ 1............
3138NX 52 6 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN........covcvevmens | corrrmrermenresmnnninnees | evoreeveienns 163,405 | ..ccoove 163,405 | ..o 172,085 | ..ccovveeee 163,427 (22) (22) ...163,405 0 | cveee 1,086 |02/01/2043.... | 1..ooveveenne
3138WQ Q5 4| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 237,177 237,177 234,731 237,168 9 9 237,177 0 703 |05/01/2043.... | 1....ccceee
3138WV  S7 7 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 79,854 79,854 82,400 79,869 (15) (15) 79,854 0 399 | 06/01/2028.... | 1.............
3138XP QX 4 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN........cooommruiens [ crvrimmminerienniineriennns | cvveeniinenns 167,487 | v 167,487 | oo 181,854 | .ooovvris 167,596 (109) (109) ...167,487 0 | e 1,755 [02/01/2044.... [ 1.............
3138XP  VH 3 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 83,402 83,402 88,217 83,432 (30) (30) 83,402 0 377 |05/01/2029.... | 1............
3138Y4 SJ 9 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 136,720 ...136,720 ...143,855 ...136,805 (85) (85) 36,720 0 796 | 10/25/2029....
3138Y6 F3 3| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 308,945 308,945 327,928 308,968 (22) (22) 308,945 0 | cveree 1,093 [11/25/2044.... [1.............
3138YE UM 0 [FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 260,620 260,620 266,423 260,685 (65) (65) 260,620 0 863 |06/01/2030.... [ 1............
3138YJ Z3 3| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 21,726 21,726 22,769 21,730 (4) 4) 21,726 0 | cerine 124 | 04/25/2045.... | 1........c....
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3138YJ ZJ  8|FEDERALNATL MTG .| 02/01/2016. | MORTGAGE PAYDOWN.........cccccveiers [ covveveveveverenerenenisenenens | o 191,378 | oo 191,378 | oo 200,760 | ............. 191,418 (40) (40) cooverenn 191,378 (VN R 1,117 | 03/25/2045.... | 1.............
3138YJ ZX 7 |FEDERALNATL MTG . 102/01/2016. | MORTGAGE PAYDOWN.......coooovmrmiene [ rmrimmiineriennineriennns | v 431,231 | o 431,231 | 451,916 | oo 431,384 (153) (153) cerenenenn 431,231 0 3,683 | 04/25/2045.... | 1......cccouee
3138YK WE 9| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 46,894 46,894 48,550 46,901 (7) (7 46,894 0 273 |05/01/2045.... | 1....cveveeene
3138YU UG 4 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 48,443 48,443 51,478 48,456 (13) (13) 48,443 0 322 |07/01/2045.... | 1.coeveveeene
3138YU UU 3 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 25,972 25,972 27,736 25,979 (7) (7) 25,972 (V1 170 [10/01/2045.... | 1.............
3138YW LC 9| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 34,607 34,607 36,753 34,616 (9) (9) 34,607 0 231 | 07/01/2045....
31390C MD 5| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 19,338 19,338 20,329 19,357 (20) (20) 19,338 0 210 [05/01/2017.... [ 1.occrvvencee
31390F 4E 6| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 2,507 2,507 2,592 2,507 0 2,507 0 29 105/01/2032.... | 1ovvvereene
31390F 4T 3 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 4,389 4,389 4,655 4,395 (6) (6) 4,389 0 51 [05/01/2017.... [ 1.ccccceen.
31390F 4W 6 | FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 9,328 9,328 9,892 9,341 (12) (12) 9,328 0 | v 112 | 05/01/2017.... | 1veveraane
31390G A6 4 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 4,715 4,715 5,000 4,720 (5) (5) 4,715 0 55 |05/01/2017.... [ 1....ccceeeee.
313906 CE  5|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 1,022 1,022 1,057 1,023 0 1,022 0 12 | 05/01/2032....
31390 3P 4| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 1,998 1,998 2,131 1,999 (1) (1) 1,998 0 24 107/01/2032.... | 1cevereeene
31391Q  JP 0| FEDERAL NATL MTG .1 02/01/2016. | MORTGAGE PAYDOWN 69,397 69,397 71,392 69,412 (14) (14) 69,397 0 392 [11/01/2032.... [ 1..cocoveeeene
31400S CJ  6|FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 39,976 39,976 40,182 39,976 0 39,976 0 294 (04/01/2018.... [ 1..ccvvveneee
31401B P4  1|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 62,572 62,572 64,889 62,629 (57) (57) 62,572 0 581 |05/01/2018.... [ 1..........
31402E R7 5 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 46,507 46,507 47,063 46,520 (12) (12) 46,507 0 262 |08/01/2033.... | T.cvevereeene
31402G R4 7 |FEDERALNATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 42,542 42,542 43,034 42,545 (3) (3) 42,542 0 354 107/01/2033.... | 1..cooveveeene
31402K VX 9 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 27,014 27,014 27,837 27,031 (17) (17) 27,014 0 246 |07/01/2018....
31402L QU 9 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 23,059 23,059 23,326 23,062 (3) (3) 23,059 0 204 (08/01/2033.... [ 1..coevvveneee
31403F PK 4| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 22,062 22,062 23,323 22,071 (8) (8) 22,062 0 224 (10/01/2033.... [ 1..coevrreneee
31403) W6 9 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 8,266 8,266 8,446 8,267 (1) (1) 8,266 0 76 [12/01/2033.... | Tocoovcrenene
31403N GB 7 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 73,477 73477 75,314 73,496 (19) (19) 73,477 0 362 | 11/01/2033.... | 1..cocveveeeee
31404G 2B 6|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN.........cccccvevers [ covveveveveverinenenenenenenens | covsssssssss 124,608 | oo 124,608 | coovvvvve 128,035 | oo 124,784 (176) (176) coovenenenn 124,608 0 997 |02/01/2019.... [ 1..coceveeeen.
31404M L4 8| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 10,255 10,255 10,517 10,256 (1) (1) 10,255 0 94 | 03/01/2034....
31404P LS  8|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 59,739 59,739 58,152 59,703 36 36 59,739 (VN R 448 [04/01/2019.... | 1oocvveereneae
31404W TV 8|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 54,539 54,539 53,482 54,506 33 33 54,539 0 390 |05/01/2019.... | Tecrevereenne
31405R AM 8 | FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 29,974 29,974 30,518 29,977 (3) (3) 29,974 0 274 (10/01/2034.... [ 1.............
31405R AN 6| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 13,164 13,164 13,402 13,165 (2) ) 13,164 (VN 121 [ 10/01/2034.... [ 1.
31405R  G3 4| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 699 699 708 699 0 699 0 6 [ 09/01/2034.... [ 1..ccevuneee
314068  F2  1|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 56,980 56,980 57,822 56,982 (1) (1) 56,980 0 521 [01/01/2035.... | 1............
31406C TB 4 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 9,492 9,492 9,649 9,493 (1) (1) 9,492 0 88 [12/01/2034....
31406E ML  5|FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 9,628 9,628 9,788 9,629 (1) (1) 9,628 0 88 | 01/01/2035.... | 1.cooveeae
31406E 75 6 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 4,624 4,624 4,545 4,624 0 4,624 0 40 |03/01/2035.... | 1.............
31406K LR 9| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 10,725 10,725 10,901 10,726 (1) (1) 10,725 0 97 [01/01/2035.... | T.eevcreeene
31406L  JC 3 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 5,256 5,256 5,107 5,256 1 1 5,256 0 47 103/01/2035.... [ 1..ooern..
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31406M LG 9 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 28,665 28,665 28,853 28,666 (1) (1) 28,665 0 258 |01/01/2035.... | 1.............
31407B HM 4 | FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 6,156 6,156 5,981 6,156 0 6,156 0 56 | 06/01/2035.... | 1..coocvveeee
31407E  VE 0 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN.........coovvvrens | womrmvermnmvennenieinens | coovevenenns 106,828 | ....oocoonve 106,828 | ...ooovoonve 109,015 | v 106,875 (47) (47) crevernnn 106,828 (0 [ 1,186 [07/01/2020.... | 1......co....c
31407F DK 3| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 36,142 36,142 34,225 36,093 49 49 36,142 0 241 110/01/2020.... | 1.cooveveeene
31407L MV 6 | FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN 20,358 20,358 20,186 20,358 1 1 20,358 (V1 187 | 06/01/2035.... | 1..oooneene
31407S A2  8|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 3,725 3,725 3,546 3,725 0 3,725 0 31 |08/01/2035....
31408H KX 2| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 91,204 91,204 87,926 91,186 18 18 91,204 0 835 [02/01/2036.... [ 1.....cc..c.ccc
31409F E6 1 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 5,752 5,752 5,705 5,752 0 5,752 0 53 | 03/01/2036.... | 1.cverreeene
31409T RE 0 [FEDERAL NATL MTG .| 02/01/2016. | MORTGAGE PAYDOWN........cccvevevers [ covvervveviverenenenenenenenens | v 101,550 | covvvveveee 101,550 | covvvvrvere 98,369 | .............. 101,530 21 21 coovenenennn 101,550 0 934 |04/01/2036.... | 1.............
31409X 5A 3| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 3,705 3,705 3,749 3,705 0 3,705 0 40 [05/01/2036.... | 1.....cc...uc..
3140E5 3K  8|FEDERAL NATL MTG . | 02/25/2016. | MORTGAGE PAYDOWN 91,297 91,297 95,034 91,311 (14) (14) 91,297 (VI 441 110/01/2045.... | 1.............
31410E 2N 7 | FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 555 555 550 555 0 555 0 5 |07/01/2036....
314106 PQ 0 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 22,440 22,440 24,000 22,463 (23) (23) 22,440 0 235 | 11/01/2037.... | 1.coeveveceae
31410S  4X 2 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 970 970 986 970 0 970 0 11 09/01/2036.... [ 1....ccoveveee
314100 GK 2| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 210,796 210,796 201,112 210,307 488 488 210,796 0 | e 1,990 [03/01/2037.... [ 1...cvvvuncee
31410W  3E 6| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 13,506 13,506 13,874 13,513 (7) (7) 13,506 (VN 164 |09/01/2022.... [ 1....cocvevee
31411A  JG 1 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN........covcvevmens | corrrerevmemreriennninnens | evoreeereninns 111,355 | v 111,355 | oo 112,077 | e 111,370 (15) (15) ...111,355 0 | cveree 1,243 [11/01/2036.... | T..oovereeene
31411H P79 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 0 4,273 0 43 | 01/01/2037... | 1.
31411N  XZ  5|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 66 66 06,660 0 03/01/2037....
31411W AU 1| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 0 9,049 0 60 | 04/01/2037.... | 1.ccverreene
31411W  FH 5| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 43,151 43,151 43,168 43,151 0 43,151 {1 R 431 | 05/01/2022.... [ 1.............
31412L D2 3 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 7,266 7,266 6,987 7,265 1 1 7,266 0 67 [03/01/2037... [ T.oovcrennne
314128 4L 6 | FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 65,786 65,786 66,547 65,789 2) 2) 65,786 0 337 |04/01/2038.... [ 1.............
31412S 5T  8|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 4,431 4,431 4,477 4,431 0 4,431 0 44 105/01/2038.... | 1........c....
31414U 5K 0| FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 3,025 3,025 3,044 3,025 0 3,025 0 31 | 05/01/2038....
31416R QR 7 | FEDERAL NATL MTG .1 02/01/2016. | MORTGAGE PAYDOWN 260,600 260,600 260,559 260,600 0 260,600 (VN PR 2,112 |06/01/2039.... | 1............
31416X LY 4 |FEDERAL NATLMTG . | 02/01/2016. | MORTGAGE PAYDOWN 315,866 315,866 338,223 316,360 (494) (494) 315,866 0 2,377 | 01/01/2026.... | 1...cvvouneee
31416X NA 4| FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 802,149 802,149 817,941 802,545 (395) (395) 802,149 0 6,507 |02/01/2041.... [1.............
31418A SC  3|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 209,679 209,679 214,758 209,706 (27) (27) 209,679 (VN R 1,371 | 04/01/2043.... [ 1.
31418P UE 3 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 205,102 205,102 209,761 205,123 (22) (22) 205,102 0 | e 1,522 [03/01/2040.... [ 1.......ccc.c
314180 4W  1|FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 520,876 520,876 574,754 522,408 (1,532) (1,532) 520,876 (V) R 4,467 | 07/25/2040.... | 1............
31419A DS 3 |FEDERAL NATL MTG . | 02/01/2016. | MORTGAGE PAYDOWN 97,479 97,479 ...106,009 97,611 (132) (132) 97,479 0 867 |09/01/2039....
31419) SH 2 |FEDERAL NATL MTG . 102/01/2016. | MORTGAGE PAYDOWN. 592,787 592,787 589,730 592,742 45 45 592,787 0 | vt 4,029 | 11/01/2040.... | 1.....c....c.c
31419M AU 5 |FEDERAL NATL MTG .| 02/01/2016. | MORTGAGE PAYDOWN.........cccccciere [ covvvvmvmvevmrenencnevcvenenens | o 443387 | ............. 443387 | ............ 467,566 | .............. 443,824 (437) (437) ...443,387 (VN SR 2,482 |12/01/2025.... | 1............
34153Q CG 9 |FLORIDA ST BRD OF EDU PUBLIC EDU..........cccco..e.e. | . | 02/23/2016. | BANK AMERICA MERRILL 2,517,120 2,000,000 2,541,820 0 2,541,820 (24,700) (24,700) 06/01/2024.... | 1FE...
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343136 8B 6| FLORIDA STATE TURNPIKE AUTH .| 01/2712016. [ JEFFERIES & CO......cooveverercrcrcrcncrcns [ coviiiiiiiiiiiiiiiiiiiiiiiiinns | cvevereiens 1,514,267 | ........... 1,215,000 | ..ovoveven 1,513,197 0 ...1,513,197 1,069 1,069 07/01/2024.... | 1FE........
442435 VN 0|HOUSTON TEXUTIL SYS REV.....cccoccemmmreivmnrvecinnneen [ - | 03/15/2016. [ EXCHANGE...........ooinirviiinrrciiinniiiiins | e | v 8,055,632 | .......... 7,010,000 8,269,767 8,075,575 cevrerneenn(16,397) [ i ...(16,397) 8,059,177 (3,545) (3,545) 11/15/2026.... | 1FE........
445047  CN 1| HUMBLE TXINDEP SCHDIST ....cvvvererrvrrerrriirenens 03/04/2016. [ RBC CAP..........ooorererrerererereisneenes | cevvereneressssessssssnnnns | cvvveenens 1,178,440 | .......... 1,000,000 | ........... 1,185,900 (4,937) (4,937) ....1,180,963 (2,523) (2,523) ...28,333 | 02/15/2021.... | 1FE........
495098 TM 7| KING CNTY WA SCH DIST #405 BELLEVUE............... |. | 03/09/2016. [ WACHOVIA........cccoovemmmmrermrmrirmnrnrinns | cevvernererisnenmsisnennnens | cvvveviens 1,543,293 | .ooeeees 1,345,000 | .ooveneee 1,538,384 ...1,536,838 (28,045) (28,045) ....1,508,793 34,501 34,501 ...19,241 [ 02/01/2019.... | 1FE........
495289 2V 1|KING COUNTY WA SEWER REVENUE ..........ccccoeuwner | . [02/12/2016. | BANK AMERICA MERRILL.......ccovvvvne [ ovverrnineriienireriennns | v 1,463,686 | .......... 1,150,000 | ........... 1,449,046 (93) (93) 448,953 | | s 14,732 | oo 14,732 | oo 160 [07/01/2024.... | 1FE........
495289 P38 |KING COUNTY WA SEWER REVENUE . .| 01/27/2016. | WACHOVIA 1,196,950 1,000,000 1,195,800 (1,160) (1,160) 1,194,640 2,310 2,310 07/01/2021....
51166F DS 5 |LAKELAND FL ENERGY SYS REVENUE..........cccccceeeee . 103/01/2016. [ RAYMOND JAMES........cooommrimmriinni [ comrirereissiieseisnsiennns | cveseneiinnnas 499,789 | ..o 415,000 | .coooerreene 498,959 (1,158) (1,158) ......497,801 1,988 1,988 10/01/2021.... | 1FE..
544646 P5  5[LOS ANGELES CAUNIF SCHDIST .....cooovvvvivervriirans . 1 01/21/2016. | JP MORGAN 3,809,520 3,000,000 3,733,140 3,729,435 (5,522) (5,522) ...3,723,913 85,607 85,607 07/01/2024.... | 1FE..
54627A DE 4 |LOUISIANA HSG FIN AGY SINGLE FAMILY MTG........ | . | 02/01/2016. | CORPORATE REORG 15,000 15,000 15,000 15,000 0 15,000 0 06/01/2019.... | 1FE..
546585 DU  1|LOUISVILLE & JEFFERSON CNTY KY MET SWR....... . 102/01/2016. [ MORGAN STANLEY......c.coervererrmrrene [ v | v 1,149,620 | .......... 1,000,000 | .o 1,142,940 (2,917) (2,917) ....1,140,023 9,597 9,597 11/15/2019.... | 1FE..
54810C  6Y  1|LOWER COLORADO.........cccorvrvrmrmrvrrrvrvrvrnrvrvrrrenennnennnees | - | 03/09/2016. | FIRST TENNESSEE, 560,900 500,000 560,240 (3,319) (3,319) 556,921 3,979 3979 05/15/2019.... | 1FE..
558614 FH 1 |MADISON WI WTR UTILITY REVENUE. . | 03/11/2016. | BARCLAYS US FUND. 1,724,778 1,550,000 1,729,351 1,727,888 ..(12,184) | . .(12,184) | .. 1,715,703 9,075 9,075 01/01/2019....
576000 QU 0 [MASSACHUSETTS ST SH BLDG AUTH SALES TAX... | . | 03/21/2016. | BANC OF AMERICA. 2,337,984 | ....co..... 1,920,000 2,327,539 (940) (940) 2,326,599 | oo | e 11,385 | oo 11,385 01/15/2029.... [ 1FE..
57605A FU 5| MASSACHUSETTS ST WTR POLL ABATEMENT ...... |. [ 02/16/2016. | WACHOVIA.........ccoouvvrimmermrrmrermirrnenes [ rvvereireneresnnessesneeene | everenens 2,147,984 | ...ccoo.enn 1,700,000 2,071,518 2,059,840 (5,864) (5,864) 2,053,976 94,008 94,008 ...46,750 |08/01/2023.... | 1FE..
581664 EK 1| MCKINNEY TX INDEP SCH DIST . 1 03/16/2016. | CITIGROUP 3,074,200 2,500,000 3,062,250 3,057,534 cocnneeeenn(14,085) [ s ....(14,055) 3,043,480 30,720 30,720 ...70,833 [02/15/2024.... | 1FE..
59259N  2W 2 [MET TRANSPRTN AUTH NY DEDICATED TAX FUND. | . | 03/21/2016. | JP MORGAN 4,085,738 3,315,000 4,049,836 (1,117) (1,117) 4,048,719 37,018 37,018 6,768 |11/15/2034....
59334D HW 7 [ MIAMI-DADE CLNTY FL WTE & SWR REVENUE......... | . | 02/23/2016. | MORGAN STANLEY. 2,024,555 | ......... 1,635,000 2,015,023 (3,587) (3,587) 2,011,436 | oo | e 13,119 | o 13,119 ...32,927 (10/01/2023.... | 1FE..
60636U DC 0| MISSOURI ST ENVRNMNTL IMPT & ENERGY............. | . | 02/12/2016. [ JEFFERIES & CO......coovvvvrrrimrmrrrncnicins [ oviivimiiiiimisiminisniiininns | cverereren 2,734,260 | ......... 2,130,000 | .......... 2,705,079 (2,202) (2,202) ....2,702,876 31,383 31,383 ...16,567 | 07/01/2026.... | 1FE..
645791 L2 8| NJENVRNMNTL INFRASTRUCTURE TRUST.............. . 101/11/2016. [ BARCLAYS.......oiiverriineirnreineinene [ cvevinesinesisssinesinenns | cvieeeien 4,268,332 | ....ouuc. 3,285,000 | ........... 4,229,405 (1,333) (1,333) 8,228,072 | s | e 40,260 | ...covvvenen 40,260 ...22,813 [09/01/2026.... | 1FE..
64711N B9  5|NEW MEXICO ST FIN AUTH REVENIUE...................... | . | 02/23/2016. | MORGAN STANLEY.......cccoovumummmcmcncne | coovmvivevivivivivivevivivinin | covvevveeeeecd 441,210 | oo 350,000 | ............. 446,985 (246) (246) ......446,739 (5,529) (5,529) 778 |06/01/2024.... | 1FE..
647310 U4 1 |[NEW MEXICO ST SEVERANCE TAX ....ccceevvvmmvererenne | . | 02/24/2016. | GOLDMAN SACHS........ocvvvivcrriirrnens [ o | v 2,767,797 | .......... 2,300,000 | ............ 2,726,190 2,699,462 e (11,218) [ ..(11,218) 2,688,244 | ...ooooiriiins [ e 79,553 | oo 79,553 ...62,931 |07/01/2021.... | 1FE..
64763H CL 7 | NEW ORLEANS LA AVIATION . .1 01/01/2016. | MATURITY 1,350,000 1,350,000 1,389,839 1,350,000 0 1,350,000 0 33,750 |01/01/2016....
64971W YW 4 [NEW YORKNY CITY TR...ovovererrereierrereesrsereiirsereienns . | 02/12/2016. | WACHOVIA. 2,644,614 2,085,000 2,545,472 2,543,473 (4,272) (4,272) 2,539,201 105413 | s 105,413 ...29,827 [11/01/2027.... | 1FE..
64972G  JV 7 |NEW YORK CITY NY MUNI WTR FIN AUTH................. | . | 02/18/2016. | VARIOUS 2,316,223 2,000,000 2,298,280 2,298,044 (594) (594) 2,297,449 | oo | v 18,774 | oo 18,774 ...22,248 |06/15/2046.... | 1FE..
64985H UG 0| NEW YORK ST ENVRNMNTL FACS CORP.................. .| 01/12/2016. | GOLDMAN SACHS...........cccoooieimiiieiens [ wovmrmimiiiviiiiiiiiiiiinininns | cveveseie 2,467,679 | .......... 1,960,000 | ...ocveve 2,411,721 ....2,405,310 (1,402) (1,402) ....2,403,908 63,771 63,771 ...39,472 | 09/15/2026.... | 1FE..
649876  Z3 6 |NEW YORK ST LOCAL GOVT ASSISTANCE CORP.... | . | 01/21/2016. | GOLDMAN SACHS. 857,983 700,000 856,849 (271) (271) 856,578 1,405 1,405 ...11,181 | 04/01/2022.... | 1FE..
650028 SG 9 |NEW YORK SY THRUWAY AUTH .1 03/08/2016. | GOLDMAN...........covmrmrermrerirmrerirncnens | comrerereemssssnnsssenensns | cveeeneeens 1,934,545 | ......... 1,850,000 | ........... 1,939,596 (3,508) (3,508) ....1,936,088 (1,543) (1,543) ...44,451 | 03/15/2017.... | 1FE..
650035 D4 7| NEW YORK ST URBAN DEV CORP REVENUE............ . | 03/03/2016. | BANC OF AMERICA 3,358,816 3,210,000 3,364,401 (6,044) (6,044) 3,358,357 458 458 ..77,129 | 03/15/2017.... | 1FE..
67756C CL 0| OHIO ST HOSP REV . 103/22/2016. [ WACHOVIA........ccoooriveiriicnnineniienes [ v | v 1,074,420 | ............ 900,000 | ..o 1,079,550 0 ....1,079,550 (5,130) (5,130) 01/15/2029.... | 1FE..
67766W WS 7| OHIO ST WTR DEV AUTH WTR POLL CONTROL RE. | . | 01/14/2016. | NATIONAL FINCL SERVICES CO...... [ cceecreemmerrernerrrerineeens | vvverennns 1,639,612 | oo 1,320,000 | .ccovereee 1,615,891 ...1,615,891 (734) (734) ...1,615,157 24,454 24454 | ... 1,283 |06/01/2023.... | 1FE..
684287 CL 9| ORANGE CNTY CA SANTIN DIST WSTWTR REV....... . | 03/16/2016. | RBC CAP. 2,963,335 2,375,000 2,960,200 0 2,960,200 3,135 3,135 02/01/2029.... [ 1FE..
720424 YS 3| PIERCE CNTY WA SCH DIST #10 TACOMA .| 01/21/2016. | JP MORGAN 1,139,646 ...925,000 1,122,848 1,118,664 (1,834) (1,834) 1,116,831 22,816 22,816 12/01/2022....
763261 N2 6| RICHARDSON TX INDEP SCHDIST ......cccovuverierrines 03/14/2016. | CITIGROUP.........coovurerinerirerinnriienns. | creemineriiessinesesensins | ceesienens 1,992,626 | ..o 1,630,000 2,019,114 (6,304) (6,304) 2,012,810 (20,184) (20,184) 26,714 |02/15/2023.... | 1FE..
833221 VN 1| SNOHOMISCH CNTY WA SCH DIST #201..........ocvcvene .1 02/22/2016. | BARCLAYS US........cooiiiiiiciiiiiisiiiiiies [ coviiiiiiiiiiiiiiiiiiiiiniiinns | cveveieien 1,009,355 | ......ooooeen 830,000 | .......... 1,000,822 (2,807) (2,807) 998,016 | ...ooovvvvveveveverivinnns | coveereneneees 11,339 | s 11,339 | . 9,683 |12/01/2021.... | 1FE..
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837123 GP  7|SOUTH CAROLINA ST PORTS AUTH PIORTS REV.... | . | 01/05/2016. | WACHOVIA..........ocoovcvivirincrcrcrcrcncsenines [ oiiiiiiiiiiiiisisiiiiniininns | cveveresesd 4418873 | ........... 3,945,000 | ......... 4,268,135 | ..........4,267,067 (104) (104) e 4,266,963 | oo coreeen151,910 | 151,910 | .........35,067 | 07/01/2045.... | 1FE........
843146 W6 4 |STRNILLINOISSTUNIV L . 103/22/2016. | JP MORGAN 759,594 730,000 844,683 761,880 (6,110) (6,110) N 3,824 3,824 | ........17,946 | 04/01/2017.... | 1FE........
857536 TR 7 [STATE UNIVIOWA UNIV.......cccoovvvvmvrivnnnvivnnnreiisnnenns |« | 01/05/2016. | SUNTRUST....oovvvviericrcricreriennns [ v | v 1,920,250 | ........... 1,625,000 | ........... 1,889,231 ....1,888,583 (567) (567) ...1,888,016 32,234 32,234 | .o 7,837 | 11/01/2026.... [ 1FE........
875139 AD 9| TAMPA FL NON-AD VALOREM REVENUE................ | . | 01/11/2016. | JANNEY MONTGOME.........coocommmmverns [ rmvrrerrermrirrennrisennns | vvveveinns 1,863,990 | .coeeeee 1,500,000 | ..cooeveee 1,858,350 (216) (216) ....1,858,134 5,856 5,856 ...21,458 [10/01/2027.... | 1FE........
88283L  JX  5|TEXAS ST TRANSPRTN COMM ST HIGHWAY............ . | 02/16/2016. | MORGAN STANLEY. 3,320,591 2,575,000 | ............ 3,174,692 ....3,158,870 (7,099) (7,099) LBISLTT | s creren 168,820 | i 168,820 10/01/2025.... | 1FE........
882854 VY 5| TEXAS WTR DEV BRD REV .| 02/22/2016. | UBS SEC. 1,425,259 1,185,000 1,404,557 1,398,406 (5,827) (5,827) 1,392,579 32,679 32,679 04/15/2021....
915183  WF 0| UNIV OF UTAH UT REVENUE . | 02/22/2016. | FIRST-TE. 724,200 600,000 721,932 0 121,932 2,268 2,268 08/01/2021.... | 1FE..
91523N  NX 0| UNIV OF WASHINGTON WA UNIV REVE.................. . 101/05/2016. | PIPER JAFFRAY........ooimrvrernnreeiiinens | corrererissvensesereniens | cveeneeens 1,186,090 | ........... 1,000,000 | ........... 1,174,140 ...1,174,008 (102) (102) 73,906 | s | s 12,184 | oo 12,184 | ........... 5,139 | 06/01/2037.... | 1FE..
917567  BY 4| UTAHTRANAUTH SALES........ccccoooommmmvivivmvivivcveviviraras .1 03/10/2016. | MORGAN STANLEY.......ccoievcvevivererens [ wovvvviiviiviiiiisisisiiininnns | cveverenen 1,615,903 | ..ovoveve 1,420,000 | ..ovoveven 1,649,784 ...1,612,533 covverenenen(11,281) | s ceee(11,241) [ s 21,801,292 | s | e, 14,611 | oo 14,611 ....18,638 | 06/15/2019.... | 1FE..
977123 N6 1| WISCONSIN ST TRANSPRTN REVENUE..................... | . | 03/15/2016. | WACHOVIA. 3,941,243 3,250,000 | ........... 3,929,608 (1,142) (1,142) 3,928,465 ...44,236 |07/01/2029.... | 1FE..
977123 ZW 1| WISCONSIN ST TRANSPRTN REVENUE.................... | . | 02/22/2016. | WACHOVIA...........coooovoioicimimicinicicscicies s | oo 3,194,763 | ........... 2,645,000 | ........... 3,166,991 cririiennnnne(10,289) | o, JO (02 ) [ ....3,156,701 ....19,838 | 07/01/2021.... | 1FE....
3199999. Total Bonds - U.S. Special Revenue and Special A .158,065,465 136,747,272 | ...... 158,637,584 ..91,618,069 0 (271,387) 0 (271,387) 0 156,639,375 ...1,522,843 XXX XXX
Bonds - Industrial and Miscell
00404A AJ  8|ACADIAHEALTHCOINC .o .| 01/13/2016. | CIT GROUP. 320,250 350,000 352,250 330,750 21,422 (14) 21,408 352,158 (31,908) (31,908) | ..oovoeeen 8,422 |02/15/2023.... | 4FE...
00404A AL 3|ACADIAHEALTHCOINC .. . 102/04/2016. [ VARIOUS.........ocoveerirerienerieriineriienns. [ cverineninesisessiineseennns | cveveesiinenes 151,625 | .ooovvres 150,000 | ooovvron 150,000 0 ....150,000 1,625 1,625 03/01/2024.... | 4FE...
02005N  AD 2 |ALLY FINL INC . 103/23/2016. | JP MORGAN..........oooiiiiieicciriicisiiiaiin [ covvevviereversnessnesssssesnns | v 416,500 | ........... 400,000 376,500 391,574 1,013 1,013 392,587 23,913 23913 | oo 8,194 |12/01/2017.... | 3FE....
02360X AL 1 |AMERENENERGY GENERAT........ccoeevvrmmurreimmenrrennens | - | 01/27/2016. | CS FIRST. 245250 | ..coovornnt 450,000 | .cooverivene 419,125 | o 297,734 | ...........125,888 862 | ..o | i 126,750 L A24484 | cereneene(179,234) [ e (179,234) | e 9,275 | 04/15/2018.... | 5FE...
02360X AM 9 | AMERENENERGY GENERAT.........cccoovvcvmmmvecvnnnncnnnne | - | 02/04/2016. | MORGAN STANLEY. 240,000 600,000 570,000 363,768 209,670 (515720 [T ISR 210,232 573,999 (333,999) (333,999) 13,440 | 04/01/2020.... | 5FE..
044209 AF 1|ASHLANDINC . | 02/04/2016. | VARIOUS, 617,063 650,000 645,464 633,750 2,325 52 646,126 (29,064) (29,064) 08/15/2022....
044209 AK  0|ASHLANDINC . 101/29/2016. | JP MORGAN 307,500 300,000 300,000 300,000 0 300,000 7,500 7,500 04/15/2018.... | 3FE...
04765B  AD 4 | ATKORE INTERNATIONAL INC  ..coovvriccccnnne . | 02/24/2016. | GOLDMAN SACHS 90,000 | .ovvrerreens 100,000 | ..ovvvvenene 100,844 93,125 7,546 (22) 7,524 100,649 | oo [ e (10,649) | .............(10,649) | ............... (20) | 10/09/2021.... | 4FE...
047658 AF 9| ATKORE INTERNATIONAL INC  .....ovovvvercreirrrcnriinns . 1 02/26/2016. | GOLDMAN SACHS.........ovevmrimerrririns | wormrerevmenvesneensesnees | evoreereins 711,988 752,263 751,398 654,468 98,102 (13) 98,089 52,558 | e | i (40,570) | .............(40,570) ...17,714 | 04/09/2021.... | 5FE...
05578M  AA 0| BMC SOFTWARE FINANCE INC..........cccoovvvvemrrrriinnnnns . | 02/08/2016. | STIEFL 27,313 50,000 51,875 33,500 | ..............17,936 () R R, 17,912 51,412 (24,100) (24,100) 2,325 | 07/15/2021.... | 5FE..
060505 EL 4 |BANKAMER CORP.........vvvvvvrvrvrnvnrnrnrnsnsnsnsnsnsnsnsnsnnnns |« | 0112712016, [ VARIOUS......coovvvvvvvvvvvvvvivnvvinsvsnsssssssnens [ cossisssssssssssssssssssssnnnns | cveveresen 1,098,760 | ...ocvovens 1,050,000 | ..ovoveven 1,053,938 | ..........1,053,938 0 ceerereee 1,083,938 | i | e 44,823 | ..o 44,823 ...17,581 1 01/01/9999.... | 3FE...
06052Y AD  1|BANK OF AMERICA AUTO TRUST . 101/15/2016. | ISSUE CALLED at 100.000. 19,965 19,965 19,959 19,965 0 19,965 0 17 [ 12/15/2016....
06739F HV 6 |BARCLAYSBKPLC .| 01/08/2016. | ISSUE CALLED at 104.762...........cccoc. [ coovvvvvveeniiieiniiiiinninnnns | cveveieie 1,047,620 | ..oocvevens 1,000,000 | .oovoveves 1,007,600 | ...........1,007,600 0 cieieeeee 1,007,600 | oo | i 40,020 | ..oovoveveen 40,020 | ........... 6,146 | 05/15/2024.... | 1FE...
06739G AR 0 [BARCLAYS BANK PLC.....cccconmvrrermvrrerreccrercresnreoneennes | - | 01/08/2016. | ISSUE CALLED @t 112.046.........cccvveee [ covvevevmncrireecrirseenns | v 1,680,690 | ........... 1,500,000 | ..cooeneee 1,555,965 | ...........1,626,781 (168) (168) cerenen 1,526,613 | e 154077 | 154,077 ...39,719 |01/08/2020.... | 1FE..
073685 AA 7 [BEACON ROOFING SUPPLY INC ......ccccccoovmvvurennnens | . | 02/04/2016. | VARIOUSWELLS........cooorvviicrciiens [ oo | v 772,750 750,000 753,000 752,926 (25) (25) cerrrreeneen 92,901 | e | e 19,849 | .o 19,849 ....16,424 10/01/2023.... | 4FE...
07388V AE 8 |BEAR STEARNS CMBS 2007...........cooccccrurcccscsissiircrcs . | 03/14/2016. | MORTGAGE PAYDOWN 84,394 84,394 96,901 84,453 (59) (59) 84,394 0 790 |01/12/2045.... | 1FM.......
103186  AA 0 [BOXERPARENT CO INC.......cccoevvemermmrricnerirsericsennnnns | . [ 01/20/2016. | STIEFL 250,875 | .cverernnnd 450,000 | .cooerriene 447,750 | ooveeriene 281,250 | ............167,087 25 | s | e 167,112 o B48,362 | i conenennn(197,487) | ...........(197,487) ...11,250 [10/15/2019.... | 5FE........
12008R  AG  2|BUILDERS FIRSTSOURCE INC..........ccocvvvvvvvvrvrcvnrennnnns | - | 02/17/2016. | STIEFL 201,625 200,000 202,345 201,729 (30) (30) 201,699 (74) (2] [— 3,156 |06/01/2021.... [ 4FE........
120462 AA 4 |BUMBLE BEE HOLDINGS INC . | 03/22/2016. | VARIOUS. 263,225 260,000 273,718 263,367 3,357 (579) 2,778 266,145 (2,920) (2,920) 5,695 | 12/15/2017....
12429T AC 8| BWAY HOLDING COMPANY ......coooomrieerirnnieeriienienns . 102/12/2016. [ CANTOR 280,000 350,000 364,688 326,813 36,492 (242) 36,250 363,062 (83,062) (83,062) ...16,235 [08/15/2021.... | 5FE........
1248EP AW 3| CCOHLDGS LLC/CCO HLDGS........cccooeecemiccrcrirrrirrs .| 03/23/2016. | DEUTSCHE BANK.........cocvvvvvevevcvcrnnens [ covvevevevenmssnesssesssssesens | cossssssssss 780,938 750,000 794,438 772,500 8,285 (1,514) 6,771 ..779,.271 1,666 1,666 ....18,130 | 06/01/2020.... | 3FE........
12513G AZ 2| CDWLLC/CDW FIN CORP.......cccocormmerrrimsermrrmsennns | - | 01/19/2016. | CITI 312,750 300,000 310,500 309,921 (71) (71) 309,850 2,900 2,900 | oo 7,825 | 08/15/2022.... | 4FE........
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125136 BA  6|CDWLLC/ICDW FINANCE .o 01/19/2016. [ ClTl..cooverererererceeccsscssscsssssssesesssssescseses | oo | cvveeeeeseenes 162,625 | coovvveveee 150,000 | covvvvvveeee 149,250 | coovvvvvree 149,281 4 4 coovenenn 149,284 3,341 3341 | 1,169 | 12/01/2024.... | 4FE........
12543D AV 2| CHS/COMMUNITY HEALTH SYS ..o . | 01/08/2016. | JPM 501,188 550,000 566,813 524,563 38,953 (58) 38,895 563,458 (62,270) (62,270) 16,968 | 02/01/2022.... | 4FE........
12626P AK 9| CRHAMER INC . 10171512016, [ MATURITY ....coooreivceinneeciennnes | cvmseeeemssssesssenensns | cveeeneeens 1,500,000 | ........... 1,500,000 | ........... 1,496,985 | ..........1,499,975 25 25 wernnere. 1,600,000 0 30,938 | 01/15/2016.... [ 2FE........
126634 AC 8| CVRFEF LLC/COFF FININC ...oovvvercrerirvcreiirecreiinne . | 03/15/2016. | BANK AMERICA MERRILL 44,250 50,000 50,000 48,750 1,250 1,250 50,000 (5,750) (CNE10) ) — 1,237 | 11/01/2022.... | 4FE...
126670 QT 8| COUNTRYWIDE ASSET-BACKED CERTIFICATES...... . | 03/15/2016. | VARIOUS, 32,247 69,780 32,173 32,334 0 32,334 (87) (87) 621 | 08/25/2034.... | 1FM..
126685 DX  1|CWHEQHEQLN TR 2006-S2 A-3 .| 02/25/2016. | MORTGAGE PAYDOWN 113,222 95,407 23,758 18,111 13,971 32,081 81,141 81,141 900 | 07/25/2027....
12668G AC 6| COUNTRYWIDE HOMES CMO........ccoccomcvemmiinciieriins . 102/25/2016. | MORTGAGE PAYDOWN........cococvmmviene [ comrimmmineriennineriennns | v 141,600 | ..ccovrennne 141,600 67,692 67,692 0 67,692 [ oo [ e 73,908 | .ocvcnnnns 73,908 | ... 1,322 |08/25/2036.... | 1FM..
13057Q AD 9| CALIFORNIARESOURCES CRP  ......cccooimmmrmriinenns . | 02/05/2016. | BANK AMERICA MERRILL 8,410 58,000 37,410 18,415 | ............19,277 YL 1 T (I 19,532 37,947 (29,537) (29,537) | vovorereree 1,285 |09/15/2021.... | 5FE..
13057Q  AF 4| CALIFORNIA RES CORP........cccocoovuicmcrcrcrcscrisesescsenenenes | . | 03/08/2016. | MERRILL LYNCH 22,310 92,000 60,135 28,750 31,641 407 32,048 60,798 (38,488) (38,488) | ........... 1,779 | 11/15/2024.... | 5FE...
16165L AC 4 [ CHASEFLEX TRUST CMO......ccccoovvrimmrivvvrrmrinneonnns | - [ 02/25/2016. | MORTGAGE PAYDOWN. 85,795 85,795 85,787 85,792 3 3 85,795 0 669 |06/25/2036.... | 1FM........
163851 AA 6| CHEMOURS CO. . | 02/2412016. | CS FIRST.......ooooovemvemimmmimmmmmmmmmmmimnnininns | comvevssssssssssssssssssssssens | cossssssssss 134,000 | coovvvvrre 200,000 | .............. 200,438 | ............ 141,000 59,412 (7) 59,405 200,405 (66,405) (66,405) 3,828 |05/15/2023.... [ 4FE........
163851 AC 2| CHEMOURS CO. . | 02/24/2016. | CS FIRST. 263,000 ...400,000 ...400,000 ..274,000 126,000 .126,000 00,000 (137,000) | . ..(137,000) 05/15/2025....
165167 CQ 8| CHESAPEAKE ENERGY CORP .| 02/2412016. | VARIOUS...........ocooorrvinnrreiinnrreinnnens | covmreveiinnsscisennieinnns | cooneveeannd 427,005 | .......... 1,103,000 | ........... 1,898,374 | ............ 540,470 | .........1,355218 | .............(18,836) ....1,336,382 crereeenn 1,876,852 | o (1,449,757 | ........(1,449,757) 12/15/2022.... | 5FE........
172967 JK 8| CITIGROUP INC .| 017142016, [ VARIOUS.........coovvvvrvrerevnnvnnnensnsssnsnsnens | covvisisssesssssssssssssssinnns | cveverenens 1,224,563 | ........... 1,225,000 | ..oooveven 1,233,000 | .o,215,543 | oo AT 5T | i | e | v, 17,457 coerenen 1,233,000 (8,438) (8,438) 01/01/9999.... | 3FE........
172967 KD 2| CITIGROUP INC . 102/01/2016. | MORGAN STANLEY. 500,000 500,000 500,000 500,000 0 500,000 0 01/01/9999.... | 3FE........
185401 AD 8| CLEAVER-BROOKS INC .| 02/26/2016. | CANTOR 278,250 300,000 306,645 288,000 | ..............16,282 (160) | eovovveveverereriririrnns | v 16,122 304,122 (25,872) (25,872) 12/15/2019.... | 4FE.......
205768 AK 0| COMSTOCK RESOURCES INC . | 02/23/2016. | VARIOUS. 308,375 900,000 887,813 | oo A11,750 | oo BTTABE | oo | e | v 477,186 225,000 83,375 83,375 03/15/2020.... | 4FE........
212015 AL 5[ CONTINENTAL RESOURCES INC..........ccoovmvrerrrrrrrns . | 03/11/2016. | JEFFERIES & CO. 210,625 250,000 210,879 0 210,879 (254) (254) 04/15/2023.... | 3FE........
22663A AA 7 |CRIMSON MERGER. . | 02/01/2016. | VARIOUS, 365,679 550,000 550,000 379,500 550,000 (184,321) | . ..(184,321) 05/15/2022....
228701 AC 2| CROWNROCKLP. . | 02/16/2016. | VARIOUS. 295,500 350,000 360,750 334,250 (118) 23,382 357,632 (62,132) (62,132) 04/15/2021.... | 5FE........
228701 AE 8| CROWNROCKLP . | 01/27/2016. | BARCLAYS. 88,000 | .ovvrvrreens 100,000 98,536 94,500 4,162 12 4174 98,674 | vvvoeververrverieenns | v (10,674) | .............(10,674) 02/15/2023.... | 5FE........
25470X AL 9|DISHDBS CORP  .ooiocreeseereisenseisenssiennens | 03/23/2016. [ MORGAN STANLEY.........commmmrermmrmrins | crvrrrrereniseresieerenns | cevvirnenenns 452,500 | .ooverinena 500,000 | .ooerivene 458,750 269 269 ...459,019 (6,519) (6,519) 03/15/2023.... | 3FE........
26779L  AB 3 [DYNACAST INTERNATIONLLC ........ccocccccvevvvucvennnenn | . | 01/07/2016. | GOLDMAN SACHS. 266,750 275,000 269,500 264,000 6,096 15 6,111 270,111 (3,361) (3,361) 01/30/2023.... | 5FE........
26779U AG 2 |DYNACAST INTERNATION LLC .| 01/08/2016. | VARIOUS 290,519 298,500 298,500 289,918 8,582 8,582 298,500 (7,981) (7,981) | .ooovveves 3,434 | 01/28/2022.... | 4FE........
26817R AN 8| DYNERGY FINANCE /Il INC . 1 02/25/2016. | RBC CAP. 117,000 ...150,000 ...158,625 ...130,500 27,511 (157) 27,354 57,854 40,854) (40,854) 11/01/2022....
268787 AD 0| EVERESTACQLLC/FINA.......cccooooiiiviiviiiiiiicicsisisiiiicrs . | 02/26/2016. | CS FIRST. 229,844 800,000 800,313 | ....cccc... 406,000 394,304 (3) 394,301 800,301 (570,457) (570,457) 8,890 |06/15/2023.... | 5FE........
29084T AC  8|EMDEON INC . | 01/14/2016. | BARCLAYS. 92,000 | .coorreinnns 100,000 | ..oovvvee 100,000 92,750 7,250 7,250 ....100,000 (8,000) (8,000) 2,633 | 02/15/2021.... | 5FE........
29977H  AB 6 |EN ENER/EVEREST ACQ FIN .1 02/26/2016. | CS FIRST.......ooorrveeervvcierriissnrinins | coverevcssnssessensiisnnns | coeneeeeens 127,625 | oo 400,000 | ............... 355,750 | ...covveeeeen 251,000 | ............106,182 AT | e | e 107,356 358,356 (230,731) (230,731) 11,901 | 05/01/2020.... | 5FE........
30283W  AB 0| FTSINTERNATIONAL INC........cocoovvvererervrererererinennnnns | - | 02/11/2016. | BANK AMERICA MERRILL 57,915 | ..oooovevnenn 400,000 | ............. 100,000 | coovvvvvreee 100,000 0 100,000 | oo | v (42,085) | .............(42,085) 05/01/2022.... | 5FE........
319963 AZ 7 |FIRST DATA CORP . 101/15/2016. | ISSUE CALLED at 104.375........ccccouvwe [ covrirmmnineriiniincriieens | v 1,135,600 | .coeneee 1,088,000 919,340 968,293 620 620 968,913 cerrenenn 166,687 | e 166,687 01/15/2022.... | 4FE........
32008D AA 4| FIRST DATA CORP NEW........cccccooecevevivivcvcvvicviiviccccns | - | 03/23/2016. [ JP MORGAN 605,250 600,000 600,000 597,000 3,000 3,000 600,000 5,250 5,250 01/15/2024.... | 3FE........
35906A AX 6| FRONTIER COMMUNICATIONS CORP . | 02/29/2016. | VARIOUS. 939,563 950,000 950,000 942,875 7,125 7,125 950,000 (10,438) 09/15/2025....
361841 AD 1| GLP CAPITALLP/FINII . | 01/04/2016. | WELLS FARGO. 204,750 210,000 210,300 207,375 2,842 (1) 2,841 210,217 (5,467) 11/01/2020.... | 3FE........
36186C BY 8|GMAC .| 03/18/2016. | CS FIRST. 631,125 550,000 608,375 599,439 8,606 (735) 7,871 607,310 23,815 ..17,356 | 11/01/2031.... | 3FE........
374270  AF 7| GETTY IMAGES INC 12/31/2015. | GOLDMAN SACHS. 3,112 3,112 2,801 1,940 971 971 2911 201 201 10/18/2019.... | 5FE........
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402629 AG 4 |GULFMARK OFFSHORE INC.........cccceoeeevevcvevcvcvevevevers . 101/21/2016. | BANK AMERICA MERRILL.........cccvere [ eovveveveverivenevenenenenenens | v 126,500 | covvvvere 400,000 | ............. 401,500 | .............. 206,000 | ...........195,122 (10) | oo | v 195,112 ..401,112 (274,612) (274,612) 9,226 |03/15/2022.... | 6FE........
40412C AC  5|HCAHOLDINGS INC . | 03/24/2016. | JP MORGAN 216,000 200,000 200,000 200,000 0 200,000 | oo | e 16,000 | .cooocvvvenee 16,000 | .......... 7,813 | 02/15/2021.... | 4FE........
40434) AA 8 |HRG GROUP INC . | 01/15/2016. | NOMURA 51,875 50,000 52,250 51,908 (27) (27) 51,881 (6) (6) 2,034 |07/15/2019.... | 3FE........
412418  AA 3| HARDWOODS ACQUISITION INC.......ccoverreerrerrerrennnns . | 03/10/2016. | MORGAN STANLEY. 580,188 900,000 882,875 751,500 ...132,433 LY 7208 RN I 132,905 884,406 (304,218) (304,218) ...41,927 |08/01/2021.... | 4FE........
45672W  AA 9| INFOR SOFTWARE PARENT LLC.........ccoovvverrrrrrirnnnns . | 03/07/2016. | VARIOUS, 316,213 | .o 450,000 | .............. 450,000 | ............... 327,375 122,625 | s | e [ s 122,625 ...450,000 | .o ...(133,788) | ..........(133,788) 05/01/2021.... | 5FE........
458204 AP 9|INTELSAT BERMUDA LTD. . | 02/23/2016. | CS FIRST. 48,000 200,000 215,500 95,190 117,052 (293) 116,759 211,949 (163,949) | ..........(163,949) 06/01/2021.... | 6FE...
458247 AP 0| INTELSAT JACKSON HLDGS LT.......cocvvemrrerrrieriinenes . 103/22/2016. | CITIGROUP 591,375 950,000 893,125 750,500 ....144,692 1,334 | s | e 146,026 896,526 (305,151) | ...........(305,151) 08/01/2023.... | 5FE........
459745  GL 3| INTL LEASE FINANCE CORP.........cccoouvurvmmmmervmmnrrrennne | . | 0312312016, [ JP MORGAN........cvooerrvrrnrnnrsncenninn | covrireveninseesisnenesns | cvvrinnenenns 424,000 | .............. 400,000 | .........u 433,375 | ..o 421,703 (1,528) (1,528) ....420,175 3,825 3,825 04/01/2019.... | 3FE........
48126H AC 4 [JPMORGAN CHASE & CO.......ccooecemeverivcsiicsescsissssrisas . | 01/20/2016. | JP MORGAN 396,500 | .....ooooeeen 400,000 | ............. 403,000 | .............. 403,000 0 ...403,000 (6,500) (6,500) 01/01/9999.... | 2FE........
491397  AY 1 |KENTUCKY PUB TRANSN INFRA........cccccoeeummrvmmrrcnncns [ . [ 03/23/2016. [ CITIGROUP..........coovrveriiinrireriinriines [ v | v 1,567,890 | .o 1,500,000 | .o 1,645,920 | ...........1,563,334 corneeeenn(10,212) [ ee(10,212) | s [ e 1,583,122 [ s [ i 14,768 | ..oovvvvenee 14,768 07/01/2017.... | 2FE........
527298 AW  3|LEVEL3FINGINC .| 03/23/2016. | MORGAN STANLEY........ccccoiiieiiicverens [ wovvmmiviviiiiiiiiiiiiiiiiiinns | cveveieie 1,044,500 | ........... 1,000,000 | .oovoveve 1,064,250 | ...........1,047,500 6,155 (2,647) 3,508 coeree 1,061,008 (6,508) (6,508) 06/01/2020.... | 4FE........
536022 AC 0 [LINNENERGY LLC. . | 01/26/2016. | JP MORGAN 98,000 700,000 ...175,000 75,000 77,000) | . (77,000) 04/15/2020.... | 6FE...
536022 AF 3 [LINNENERGY LLC. . | 01/26/2016. | MORGAN STANLEY. 66,000 550,000 320,660 137,500 [ e [ e (71,500) | .............(71,500) 02/01/2021.... | 6FE........
536022 AM  8|LINN ENERGY LLC . | 03/09/2016. | VARIOUS 46,125 | oo 450,000 225,000 225,000 913 4,011 229,924 ciereeennn(183,799) | ..........(183,799) ..16,700 | 12/15/2020.... | 4FE........
552704 AA 6 |MEGENERGY CORP ... . 101/28/2016. [ VARIOUS.........ocoveerireriinerieriineriienns. [ cvevieeninesisessinesiennns | cveveesiinenes 113,625 | .ooovvrinnn 200,000 | .ccooerveenen 206,125 | oo 141,000 63,068 (57) 63,011 204,011 (90,386) (90,386) | ........... 4,938 | 03/15/2021.... | 5FE........
552704 AB 4| MEG ENERGY CORP . | 02/05/2016. | VARIOUS 85,000 200,000 202,750 | ..oooooveeeens 140,000 62,076 (23) 62,053 202,053 coereeeeen(117,083) | e (117,063) | 6,614 |01/30/2023.... | 5FE........
553420 AD 6| MPT OPERATING PARTNERSHIP........ccocovevmerrrirrennnns . | 01/11/2016. | JP MORGAN 960,688 950,000 967,079 962,076 982 (64) 918 962,994 (2,307) (2,307) 25,066 |02/15/2022.... | 3FE........
56808R  AC 0| MARINADISTRICT . | 01/15/2016. | VARIOUS, 11,793 11,793 11,675 1,727 1 1 11,727 65 65 82 | 08/15/2018.... | 3FE........
570254 AA 0| MARIPOSA BORROWER INC/MER.. . | 03/10/2016. | VARIOUS, 254,635 350,000 356,438 262,500 92,534 (116) 92,418 354,918 (100,283) | . ..(100,283) 10/15/2021.... | 5FE...
570254 AB 8| NEIMAN MARCUS GROUP.........cccccouurvmrrmmervnerenennns |+ | 03/14/2016. | JEFFERIES & CO.....ocoorivireriririncnins | crveviennisesiessinesiens | cvevieneines 161,913 | oo 250,000 | .covoerreenen 261,943 | oo 157,500 | ............101,963 (269) | cvvoecreerieeiinriiies | e 101,694 259,194 (97,282) (97,282) 10/15/2021.... | 5FE.........
590238 AE 4 |MERRILL LYNCH 2006-C1 Ad........ooocovvvvevencrccrncnns | - | 0311412016, | VARIOUS.......ooooorviierrersereeinsnnins [ v | v 4,896,828 | .......... 4,896,828 | .......... 5,002,223 | ...........4,980,019 e T3,376) [ s e T3,376) | o | 4,906,644 (9,816) (9,816) 33,534 | 05/12/2039.... [ 1FM........
615394 AK 9 [MOOG INC . | 03/01/2016. | VARIOUS. 685,834 700,000 708,750 702,750 4,999 (141) 4,858 ...707,608 (21,774) (21,774) 8,750 | 12/01/2022.... | 3FE........
617474 AA 9| MORGAN STANELY .| 01/13/2016. | DEUTSCHE BANK. 603,750 600,000 600,000 600,000 0 ....600,000 3,750 3,750 17,020 | 07/15/2065.... | 3FE........
61754)  AF 5| MORGAN STANLEY CAP 2007........cccccceoerererereveverereres .| 03/11/2016. | VARIOUS 88,575 88,575 98,561 88,597 (22) (22) 88,575 0 611 |06/11/2042.... | 1FM.......
62943W  AB  5|NRGYIELD OPERLLC. . 101/13/2016. | MORGAN STANLEY. 526,500 650,000 650,000 543,972 .106,028 50,000 (123,500) | . ..(123,500) 08/15/2024....
637432 MN 2| NATIONAL RURAL UTILS COOP..........cccoooccemrrcrirrrrics .| 02/16/2016. | CORPORATE REORG..........ccommmmmemenes [ wovvvvmvmmmmmmmmsmssnnssnnnnnns | cveveseiens 1,001,110 | ........... 1,000,000 998,050 999,931 55 55 999,986 1,124 1,124 03/01/2016.... | 1FE.......
64110L  AJ 5[NETFLIXINC = e | 01/14/2016. [ MORGAN STANLEY.........commmmremmrnrins | covrmvereiimncresmnerens | cvvvirivenenns 153,000 | .ooovvvi 150,000 | ..oovvrenne 150,000 | ..covvvie 150,000 0 ....150,000 3,000 3,000 02/15/2022.... | 4FE........
644535 AF 3| NEW GOLD INC .1 01/05/2016. | STIEFL-F. 40,000 50,000 50,000 39,625 | oo 10,375 | o | s | e 10,375 50,000 | oo | e (10,000) | .vvoevvreeer(10,000) | ovovvrerennt 460 | 11/15/2022.... | 4FE........
65504L  AJ 6| NOBLE HOLD INT LTD......cccooeeesecesesvsescsvcvsvevsvsseveseveccces | . | 03/01/2016. | CITIGROUP, 240,000 500,000 | .....ooooeeen 498,780 | ............ 499,209 20 20 ...499,228 (259,228) (259,228) 9,272 |03/15/2022.... | 2FE........
655844 BB 3 |NORFOLK SOUTHERN CORP.........cccceevvmurvenrinennnnne | . | 01/15/2016. | MATURITY. 250,000 250,000 248,893 249,993 7 7 250,000 0 | cverens 7,188 | 01/15/2016.... | 1FE........
674215 AG 3| OASISPETROLEUMINC ... .| 01/25/2016. | BANK AMERICA MERRILL 78,000 | .....oooveeees 150,000 | covvvvvveee 153,375 95,250 57,924 (31) 57,893 2183142 | i | (75,142) | coovvvvvennnn(75,142) | ..o 3,810 |03/15/2022.... | 5FE........
704549 AK 0 |PEABODY ENERGY COR . | 01/08/2016. | VARIOUS. 36,500 200,000 10,000 10,000 0 10,000 26,500 26,500 11/15/2018....
704549 AQ 7 |PEABODY ENERGY CORP . 101/07/2016. | BANK AMERICA MERRILL.........coooees | omrirererrnrieseiseriienens | cvireeiiienns 102,750 550,000 55,000 55,000 0 55,000 | .ovvorverenrienniennns | i 47,750 | oo 47,750 17,806 | 03/15/2022.... | 6FE........
71375H  AD 2| PERFORMANCE FOOD GROUP CO  ......cccccoouuirca. .| 02/11/2016. | GOLDMAN SACHS. 250,325 250,325 250,325 249,281 1,044 1,044 250,325 0 3,355 |11/14/2019.... [4FE.......
737446 AE 4 |POSTHLDGS INC . | 02/24/2016. | VARIOUS. 731,500 700,000 712,457 709,777 (157) (157) ...709,620 21,880 21,880 9,694 | 12/01/2021.... | 4FE........
74112B AH 8| PRESTIGE BRANDS INC.........cccoovvvmmmrrrimrmrervennnecens | - | 03/14/2016. | ISSUE CALLED at 104.063 208,126 200,000 207,000 204,500 1,131 (257) 874 205,374 2,752 2,752 10,066 | 02/01/2020.... | 4FE........
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749571 AD 7| RHP HOTEL PPTY/RHP.......cccoovvvvvvnvrvnvnvcnnvnnnnnvnnennennnne |+ | 0112112016, | BARCLAYS.....ooiiiiviicicncncncicncscscncniiens [ covvivivivenisisssesssssissnens | covsesssssens 147,750 | oo 150,000 | covvvvvveeee 150,000 | coovvvvvreee 150,000 0 ....150,000 (2,250) (2,250) | oo 2,104 | 04/15/2023.... | 4FE........
74978Q AB  1|RSP PERMIAN INC. . | 01/26/2016. | VARIOUS. 523,750 600,000 599,250 546,750 52,583 6 52,589 599,339 | oo [ e (75,589) | .............(75,589) 10/01/2022.... | 4FE........
761735 AD 1 |THEREYNOLDS GROUP INC........ccccccoesvvvrrvsnveernnnnens | . | 03/01/2016. | CS FIRST. 621,750 600,000 627,938 617,984 6,531 (712) 5819 623,803 (2,053) (2,053) 02/15/2021.... | 4FE........
78454  AH 3 |SMENERGY CO . 101/29/2016. | VARIOUS.........cooorrrirnrriinereiieenens | coeeresmnsesessesnsesenees | ceornerenenns 421,250 800,000 802,500 524,000 277,991 (16) 277,975 801,975 ceenennns(380,725) | ..........(380,725) 01/15/2024.... | 4FE.......
816851 AY  5|SEMPRA ENERGY . 1 01/05/2016. | GOLDMAN SACHS..........ccovvveverrvicns | oo | v 1,249,338 | .......... 1,250,000 | ........... 1,246,600 | ...........1,246,635 6 6 coen 1,246,641 2,697 2,697 11/15/2025.... | 2FE........
852060 AT 9| SPRINT CAPITAL CORP . | 02/24/2016. | DEUTSCHE BANK 761,250 1,050,000 ...768,788 457 905,530 (144,280) | ..........(144,280) 03/15/2032.... | 4FE...
85207U AE  5|SPRINTCORP e . | 01/05/2016. | CS FIRST. 37,875 50,000 37,625 50,000 | oo [ v (12,125) | .............(12,125) 09/15/2021.... | 4FE........
858119 BD  1|STEEL DYNAMMICS INC . | 03/18/2016. | BARCLAYS. 51,000 50,000 45,625 4,601 (5) 50,221 779 779 10/01/2024.... | 3FE........
86614R  AH 0| SUMMIT MATERIALS LLC........cccoeoeeeeeeeeeveeerevevsvsescenccce | . | 01/15/2016. | EXCHANGE 298,622 300,000 298,563 297,030 1,572 14 298,616 6 6 07/15/2023.... | 4FE........
86881L AA  4|SURGICALCAREA e . | 01/14/2016. | JEFFERIES & CO. 291,750 300,000 301,750 294,000 7,607 9) 301,597 (9,847) 04/01/2023.... | 4FE........
87264A AP 0|TMOBILE USA INC. .| 01/05/2016. | VARIOUS 651,563 650,000 659,625 659,344 127 (18) 109 659,453 (7,891) 01/15/2026.... | 3FE........
88033G CN 8| TENET HEALTHCARE CORP . | 01/15/2016. | VARIOUS. 266,813 300,000 311,625 280,500 30,740 (66) 30,674 311,174 (44,362) 06/15/2023.... | 4FE...
911365 BD  5[UNITEDRENTALSINC e . | 01/29/2016. | VARIOUS, 358,000 | .....cccoo... 400,000 | .............. 400,000 | .............. 388,000 | ovveeeeer 12,000 | v | e [ e 12,000 ..400,000 | .o ceerenn:(42,000) 07/15/2025.... | 4FE........
92205C  AB 9| VANGUARD NAT RES/BNRFIN  .....oooovevevererererirenns .| 02/10/2016. | VARIOUS 28,219 550,000 220,875 (PI0c£<7.A  ENOOOOON: .2 < < 1A O [N IS 421,337 137,500 | oo +..(109,281) [ ....0c00r.(109,281) | oo 04/01/2020.... | 4FE........
947074  AJ 9| WEATHERFORD INTL INC.......ccccoonmvvemerrmericnerrrenienenes |« | 03/02/2016. | WELLS FARGO......ccoouivecriirinerieens | v | coveeienens 1,960,000 | ........... 2,000,000 | ............ 2,043,040 ....1,981,500 26,573 (986) 25,587 2,007,087 | .coooveveriiereirenn [ v (47,087) | .............(47,087) 28,928 |06/15/2017.... | 3FE........
966387 AF 9| WHITING PETE CORP NEW..........ccccccvivccvrinnnns | - | 02/12/2016. | MORGAN STANLEY ..o [ covvevivivevevesssesssssesnnens | o LKV I— 550,000 | ............. 529,875 | oo 408,375 ...123,634 TTT [ s | v 124,411 532,786 (389,786) (389,786) 13,605 | 10/01/2018.... | 5FE........
966387 AH 5[ WHITING PETE CORP NE.......ccccoomuvrvermmurrerrseneerneennens | - | 01/27/2016. | BARCLAYS 543,542 950,000 923,813 698,250 225,929 335 226,264 924,514 ...(380,972) | ...........(380,972) 20,516 |03/15/2021.... | 5FE........
96926D AH 3 |LYON WILLIAM HOMES INC..........cccoovvreresurmrresererrennnn | . | 01/04/2016. | CS FIRST. 643,500 650,000 650,000 650,000 0 ....650,000 (6,500) (6,500) 08/15/2022.... | 4FE........
97314X  AK 0| WIND ACQUISITION FIN SA. . | 02/02/2016. | MORGAN STANLEY. 231,875 250,000 250,000 236,250 3,750 250,000 (18,125) 04/23/2021.... | 4FE...
98212B AG 8| WPXENERGY INC . | 01/26/2016. | BARCLAYS 30,125 50,000 50,000 40,500 9,500 50,000 | .cvveererrerirerieenns [ v (19,875) .....(19,875) 08/01/2023.... | 4FE........
BL1134 53 7 |RUE21INC 12/31/2015. | GOLDMAN SACHS, 3,175 3,175 2,968 2,546 443 443 2,989 186 186 10/10/2020.... | 4FE.......
BL1234 99 8 |FMG RESOURCES AUG 2006  ........ccoovvvvrmererernerennns . | 01/29/2016. | VARIOUS. 824,195 | .......... 1,149,426 | ............. 975,559 | oo 870,495 109,576 | e 105,757 | v | o 215,333 werenn. 1,085,829 (261,633) (261,633) | ovvvenee 4,116 |01/01/2020.... | 4FE........
BL1245 33  3|JCREWGROUPINC ... 02/19/2016. | VARIOUS 70,464 | ..o 103,089 98,844 66,467 32,866 2,824 35,690 ceevennnn 102,156 (31,692) (31,692) 969 |03/05/2021.... | 4FE........
BL1266 07 3 |RENAISSANCERE HOLDINGS LTD 12/31/2015. | GOLDMAN SACHS 1,089 1,089 1,097 1,018 7 77 1,096 (6) (6) 04/11/2022.... | 4FE........
BL1298 77 9| TEAM HEALTH HOLDIN 11172: . 1 01/28/2016. | GOLDMAN SACHS 794,969 800,000 792,000 792,139 2,333 2,333 496 496 11/17/2022.... | 3FE...
BL1621 75 6|PETSMARTINC .| 01/29/2016. | VARIOUS 750 750 746 729 18 18 747 3 3 4 102/18/2022.... | 3FE........
BL1650 29 2 |ONEX 12/31/2015. | GOLDMAN SACHS. 5,250 5,250 5,224 5,202 25 25 5,227 23 23 02/03/2022.... | 4FE........
BL1658 04 8 |SS&C TECH HOLDINGS INC . | 02/29/2016. | VARIOUS, 2,870 2,870 2,856 2,845 12 12 2,857 13 13 10 | 07/08/2022.... | 3FE........
BL1682 80  8|MURRAY ENERGY CORP ..o . | 03/04/2016. | VARIOUS 241,382 501,556 | .............. 486,509 | ............ 317,951 | ..........170,590 9,783 | oo | v 180,343 coovennn 498,294 (256,912) (256,912) 9,095 |04/16/2020.... | 6FE........
BL1728 61  9|BASS PRO GROUPLLC 12/31/2015. | GOLDMAN SACHS 1,075 1,075 1,072 1,033 40 40 1,073 2 2 06/05/2020.... | 4FE........
BL1737 72 7|ACADEMY LTD 12/31/2015. | GOLDMAN SACHS 2,000 2,000 1,990 1,925 66 66 1,991 9 9 06/16/2022.... | 4FE........
BL1753 27  8|SS&C TECH HOLDINGS INC . | 01/29/2016. | VARIOUS. 2,309 2,309 2,298 2,289 10 10 2,299 12 12 10 | 07/08/2020.... | 3FE...
BL7673 29 8| MAGNUM HUNTER RESOURCES CORP  ........ccccco.ee 01/14/2016. | GOLDMAN SACHS 2,108 2,108 2,108 1,244 864 864 2,108 0 07/06/2022.... | 6FE........
064149 7L 5|BANKNOVASCOTIA..........ccooovvnumvrennnircrcncnencnencnsnenennnens | C| 02/18/2016. | RBC DEXIA 821,543 810,000 809,692 809,764 1" 1" 809,775 | ..oovovevvveveveverininnns | coveeneneneens 11,768 | oo 11,768 | ........11,259 | 01/13/2020.... | 1FE........
064151 BL 6| BANKNOVA SCOTIA HALIFAX ..o C| 02/05/2016. | VARIOUS. 6,045,022 6,000,000 5,998,320 5,998,495 35 35 5,998,530 | ..orvvriieriinniiiens | i 46,491 | oo 46,491 | ........19,958 | 06/15/2020.... | 1FE........
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292902 AQ 3 |ENBRIDGE GAS DISTRIBUTION C|02/12/2016. | RBC DEXIA.........cooicvivcvevcvcievivcicvcviiens | covsessssscsssssssssssssssisins | v 1,698,411 | ..o 1,650,000 | ..ovoveven 1,649,439 | ..........1,649,454 6 6 v 1,049,460 | oo | i 48,951 | ..oovovevenn 48,951 | .........23,941 | 09/11/2025.... | 2FE.......
316701 AA 9 |FIFTH AVENUE LP C| 02/05/2016. | CORPORATE REORG 45,489 45,489 49,088 48,006 (38) (38) 47,968 (2,479) (2,479) | oo 1,071 |08/05/2021.... | 1FE........
361582 BH 8| GE CAPITAL CANADA cevvevisnernnssnsenissssseninssesenens | Cf 0111212016, | RBC DEXIA.....ovooivevereveriseverieserens | coorvevenisenenisssensnns | cvevenenens 4,304,359 | .......... 4,034,000 | ........... 4,386,443 ...4,302,291 (4,864) (4,864) ...4,297 427 6,932 6,932 | ........90,454 |08/17/2017.... | 1FE.......
550372 AA 4 [LUNDIN MINING CORP.........ccoeurremmmerrmmerrerrrerreinseenes | A| 0210412016, | VARIOUS.......oooomrviererririenrisnnnnriins | coeeeresseresisessiinenees | cveeeresneens 170,500 | ooovvvenee 200,000 | .coooveriienns 198,313 | v 187,500 | ..............11,061 23 | e | i 11,084 .......198,584 (28,084) (28,084) 3,854 | 11/01/2020.... | 4FE........
550372 AB  2[LUNDINMININGCORP .. A| 02/04/2016. [ CANTOR 239,750 300,000 300,750 276,750 23,990 (7) 23,983 300,733 (60,983) (60,983) 6,344 | 11/01/2022.... | 4FE........
552704 AC 2| MEG ENERGY CORP A| 02/23/2016. | BARCLAYS, 146,125 350,000 350,000 250,852 99,148 99,148 350,000 (203,875) (203,875) 9,936 |03/31/2024.... | 5FE...
633067 B2 8| NATIONAL BANK CDA........ccccovimmrimnriinerincrirneninennnens | C| 03/09/2016. | RBC DEXIA. 2,663,887 2,678,000 2,678,616 2,678,497 (20) (20) 2,678,477 | oo [ v (14,590) | .............(14,590) | .........24,731 | 03/03/2020.... | 1FE........
633067  XJ 7 [NATIONAL BNAK OF CANADA ceeveervnnrresisssennnnnnes. | G| 02/05/2016. [ RBC DEXIA........vooovevciecnriiseneriinens | cevverserereiseeeniisnneins | cvvveieen 4,951,728 | ........... 4,800,000 | ........... 4,975,680 ....4,956,243 (6,376) (6,376) ....4,949,867 1,861 1,861 | .........67,423 | 08/09/2018.... | 1FE........
68214W AN 8|OMERSREALTYCORP  ...crivmivvnvenerniinenens C| 03/01/2016. | T D SECURITES.........comiiminininns | covsesssssssssssssssssssssisins | cvvvevenens 2,170,376 | ........... 2,163,000 | .......... 2,163,000 0 ....2,163,000 7,376 7376 | oo 1,694 | 02/23/2024.... | 1FE........
68245X  AB 5[ 1011778 B.C. UNLIMIT.....covoomiiiirinrirerienirerieeiiens A[01/06/2016. [ JP MORGAN.......cocuivirrierinnrinnniins [ rereiseniereissiineseinens | cvvvenniinenes 150,375 | cocovvriens 150,000 | ...ovvvvvne 152,250 | ooovvre 152,201 (8) (8) 162,193 (1,818) (1,818) 3,392 | 01/15/2022.... | 4FE...
780086 BU 7 |ROYALBANKOF CANADA  .......ccccococsivcscsenenene. | C| 02/16/2016. | RBC DEXIA 3,098,983 3,050,000 | .......... 3,126,494 ....3,104,042 (4,182) (4,182) 3,099,860 (877) (877) 29,829 |09/21/2017.... [ 1FE....
780086 FX 7 [ROYAL BANK OF CANADA C| 03/14/2016. | NESBITT/BURNS 4,976,650 4,820,000 4,995,882 (5,808) (5,808) 4,990,074 13,424) | . (13,424) 10/11/2018....
780086  KY 9 [ROYAL BANK CDA. C| 03/09/2016. | RBC DEXIA, 9,263,474 9,242,000 9,229,342 9,230,113 486 486 9,230,599 32,875 32,875 | ... 111,384 | 07/17/2020.... | 1FE..
82028K AM 3| SHAW COMMUNICATIONS INC-B .....cccccoevcvcvcvcvcne C| 02/24/2016. | RBC DEXIA, 6,221,280 6,000,000 | ......... 6,412,344 6,279,007 (38,323) (38,323) 6,240,684 | ... | crerererened (19,404) | ............(19,404) | ....... 168,658 | 03/02/2017.... | 2FE..
853585 AA 5| STANDARD LIFE CO CANADA C| 02/25/2016. | RBC DEXIA 3,539,493 | ........ 3,450,000 | ........... 3,450,000 ....3,450,000 0 ....3,450,000 89,493 89,493 | ........60,300 |09/21/2022.... | 1FE..
87971M AM 5| TELUS CORP. C| 02/24/2016. | RBC DEXIA, 2,892,890 2,600,000 3,005,509 2,949,768 cevrerenenen(11872) | i | e (11,872) 2,937,896 | ... | oo (45,006) | ............(45,006) | ........78,960 | 07/23/2020.... | 2FE....
891145 4A 9| TDBANK C| 03/03/2016. | TD WATER 6,966,960 | ........... 7,000,000 6,949,782 6,950,129 2,110 2,110 6,952,239 | ..oooiviiieniinnins [ i 14,721 | 14,721 | ........51,300 | 04/02/2020.... | 1FE........
891145 A9  5|TDBANK C| 03/03/2016. | TD WATER.......crvvererererrenmrersernninen [ cvvveverenevesssneneisnenne | veverenens 1,463,875 | .......... 1,440,000 | ........... 1,478,419 ....1,466,350 (2,970) (2,970) ....1,463,381 495 495 08/15/2017.... | 1FE........
91831A  AB 7| VRXESCROW CORP. A| 03/18/2016. | JP MORGAN 468,000 600,000 600,000 540,750 59,250 59,250 600,000 (132,000) | . ..(132,000) 05/15/2023....
91831A  AC 5| VRXESCROW CORP........cccovermrriirirriinerirnseinsiienes A|03/04/2016. [ JP MORGAN........coouivirrierinniinniiis [ rereiseniesiissiinesesnnns | cvvvnsiienes 462,000 550,000 550,000 | ..ovvvverns 481,250 68,750 68,750 550,000 (88,000) (88,000) 04/15/2025.... | 4FE........
949752 BM 7 |WELLS FARGO FIN CANADA  ..oovvrecrereenns C| 03/08/2016. | CIBC......cvermreerererreirerereessersssessenens | ceeremmsseresensssesesenssene | creereens 4,463,701 | ........... 4,300,000 | ........... 4,487,867 ....4,476,829 (9,757) (9,757) ...4,467,072 (3,371) (3,371) 07/25/2019.... | 1FE........
BL1668 87 2 |VALEANT PHARMACEUTICALS INTERNATIONAL...... | A| 01/21/2016. | VARIOUS. 1,805 1,805 1,796 1,732 65 65 1,797 8 8 03/13/2022.... | 3FE........
03969A AD 2| ARDAGH PACKAGING..........c.coovmremirmrerercrciienerciens F|03/23/2016. | BANK AMERICA MERRILL 599,250 600,000 606,125 579,990 25,146 (376) 24,770 604,760 (5,510) (5,510) | .........24,896 | 01/31/2019.... | 5FE........
06738E AA  3|BARCLAYSPLC R[02/10/2016. | BARCLAYS......ccoovmrvveviriisisnnnnnvcsininns [ covsmsnnenssssinssssnnenninns | cvvvinsinenes 768,000 800,000 799,944 799,944 0 ....799,944 (31,944) (31,944) | ........11,183 | 01/01/9999.... | 4FE........
075330 85 2| ROYAL BANK OF SCOTLAND PLC .| F[01/19/2016. | MERRILL LYNCH. 533,750 500,000 534,533 524,809 (170) (170) 524,639 9,111 9,111 ..16,493 | 03/16/2022....
30251G  AS 6| FMG RESOURCES AUGUST............cccovmvvvmvnvnvneninnnnnnnnes | F| 01/29/2016. | DEUTSCHE BANK 649,875 750,000 748,563 690,000 58,670 77 58,747 ....T48,747 (98,872) (98,872) 30,794 |03/01/2022.... | 3FE........
404280 AS  8|HSBCHLDGS PLC. F|02/23/2016. | DEUTSCHE BANK.......ooconermrinermriens [ cvererirnermrinscrnninsenens | cvveevenneens 773,500 850,000 850,000 850,000 0 850,000 | ...oovvveriieriirenins [ e (76,500) | .............(76,500) | .........23,933 | 12/31/2099.... | 2FE........
47030U AA 6| JAMES HARDIE INTL......ccovvvoerrrcrennecieneecienneiinenes F|03/23/2016. | WELLS FARGO..........commmmrimmnmiiinnnns [ o | e 403,000 | .............. 400,000 396,852 397,138 80 80 397,218 5782 5782 | .......14,622 |02/15/2023.... | 3FE........
780099 CK  1|ROYAL BK OF SCOTLAND.........ccocvvvvvvvvvvvvvvrnrnnnnnnnnnnnns | F| 0210412016, [ IMPERIAL CAP. 346,500 350,000 350,000 350,000 0 350,000 (3,500) (3,500) | .........10,033 | 01/01/9999.... | 4FE........
98954U AA  1|ZIGGOBDFINBYV. F| 01/25/2016. | CITIGROUP. 230,000 250,000 250,000 234,390 | oo 15,610 | o | | o 15,610 250,000 (20,000) (20,000) | ........... 7,874 |01/15/2025.... | 4FE........
3899999. Total Bonds - Industrial and Miscellaneous .......121,568,145 | .......131,368,328 | ....... 131,375,003 | ....... 115,708,821 | ........ 6,985,070 | ............(48,390) | o0 | ovinnndd 6,936,680 .0 | ......129,879,518 20 ] (8,311,380) | (8,311,380) | ....2,395,815 XXX XXX
8399997. Total Bonds - Part 4. .385,126,568 362,284,016 | ....... 394,903,429 | ... 268,213,752 985,070 (390,984) 0 6,594,086 0 390,839,273 ,712,719) [ . 5,712,719) | ...4,896,283 XXX XXX
8399999. Total Bonds. ......385,126,568 | ......362,284,016 | ....... 394,903,429 | ....... 268,213,752 | .........6,985,070 (390,984) 0 6,594,086 0 ....390,839,273 0 [ e(5,712,719) | ........(5,712,719) | ....4,896,283 XXX XXX
Common Stocks - Industrial and Mi
00817y 10  8|AETNAINC ’ . ‘ 01/12/2016. |VARIOU9 65,700.000 | ........... 7,162,173 XXX | 2,385,990 | ...........7,103,484 | .......(4,717,494) ...(4,717,494) 2,385,990 4,776,183 | ........ 4,776,183 ‘ reenn 16,425 | XXX ‘ | E—
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00846U 10 1| AGILENT TECHNOLOGIES INC.........cooovvvvvvevvviiiiriiinnnns | 02/1712016. [ BONY.....oooooovveveeveieeiieivenisivsssssssssssssnens | wovevenenens 75,000.000 | ......... 2,830,288 XXX | 1,996,028 | ..........3,135,750 | ......(1,139,722) ceeeeend(1,139,722) | i | 1,996,028 834,260 834,260 8,625 XXX I
022098 10 3| ALTRIA GROUP INC . | 01/28/2016. | BONY. 85,000.000 5,031,150 XXX | 2,787,552 | ..........4,947,850 | ........(2,160,299) ceeen(2,160,299) [ oo | e 2,787,552 | 2,243,599 | ........2,243,599 | ........48,025 XXX | E
032654 10  5[ANALOG DEVICES . 103/02/2016. | VARIOUS...........oooverrerrcrrerrnnnnrisnnnes | cererrenens 80,000.000 | .......... 4,302,477 XXX ] 4,374,852 | ..........4,425,600 (50,748) (50,748) oo 374,852 | s | (72,375) | ..ovvveeenn(72,375) | ........21,000 XXX | I
038222 10  5|APPLIED MATERIALS oo . 103/21/2016. | VARIOUS.........coocmrerrirrenrersenrririsnnnns | coveren 250,000.000 | .......... 5,105,293 XXX ] 4,667,500 | ..........4,667,500 0 cerenened, 067,500 | i e 837,793 | 437,793 | .........25,000 XXX | E—
053611 10 9| AVERY DENNISON CORP........cccccoommvvevmmrvrssmrnrcannns | - | 03/17/2016. | SANFORD BERNST 9,600.000 664,392 XXX | e 292,032 | ...cocooeeuud 601,536 | ...........(309,504) (309,504) 292,032 crereeenn372,360 | e 372,360 | ........... 3,652 XXX I
053807 10 3| AVNET INC .| 03/16/2016. | SANFORD BERNST .2,530.000 108,793 XXX 89,717 ..108,385 .(18,668) ..(18,668) 89,717 19,076 .19,076 XXX
057224 10 7|BAKERHUGHES, INC........ccccoevevvmurimmrvmnrinervncncnenns |« | 03117/2016. | VARIOUS........coooivirinriiniceniinniens | v 210,000.000 | ........... 9,622,386 XXX | 13,272,767 9,691,500 3,581,267 3,581,267 | ..o | v 13,272,767 | oo eeeenn(3,750,381) | ........(3,750,381) | .........35,700 XXX IS
07177M 10 3|BAXALTAINC 10171212016, [ BONY......cooererererissecrnesresssessnsssssenne | veveeenene 170,000.000 | ........... 6,792,820 XXX ] 3,745,306 | ...........6,635,100 | ........(2,889,794) ceeernr(2,889,794) | e | e 3,745,306 | v 3,047,514 | ....3,047,514 | ........11,900 XXX | E—
12621E 10 3 [CNO FINL GROUP INC........cccccuvvvuuruvmsmscucencccnsnenenenennnnes | . | 02/23/2016. | SANFORD BERNST. 23,800.000 | ............. 401,920 XXX ] 438,042 | ............. 454342 | .......... (16,300) cevvrrenensne(16,300) [ oo | e 438,042 (36,122) (36,122) | ..ovvvveene 1,666 XXX | I
14149Y 10 8 [ CARDINAL HEALTH INC.......ccoovvvmrvmmerrnrrenerrereenens | . [ 03/17/2016. [ BONY. 30,000.000 2,393,099 XXX ] 2,633,820 0 rerenennn2,633,820 (240,721) (240,721) XXX | E
149123 10 1| CATERPILLAR INC DEL......ovvvvvvrvrervrvrccrncncncncrnrnncnneenes | . | 0211712016, | VARIOUS.......iiricircviccccccncccncccccnciens | coveieiesed 80,000.000 | .......... 5,063,402 XXX | 4,967,608 | ..........5,436,800 | ...........(469,192) ceererernns(869,192) | i | 4,967,608 95,794 95,794 XXX I
166764 10 0| CHEVRONTEXACO CORP. . | 02/17/2016. | VARIOUS. .120,000.000 0,289,766 XXX 8,634,811 ..10,795,200 (2,160,389) .(2,160,389) 8,634,811 ,654,955 1,654,955 XXX
168905 10 7| CHILDREN'S PLACE . | 01/15/2016. | SANFORD BERNST 3,390.000 211,628 XXX | e 198,756 | ...oovvvvuee 187,128 | oo 11,628 | s | e [ e 11,628 | oo | e 198,756 | s | e 12,873 | v 12,873 XXX | E—
17275R 10 2| CISCO SYSTEMS INC.......ocoovvvvvvveveverervevivennvnnensnennnnnnnns |« | 031712016, | BONY oo | ceveresesend 80,000.000 | .......... 2,268,942 XXX | 2,324,256 | ......... 2,172,400 | ccccccccc. 151,856 | oo [ v | e 151,856 2,324,256 (55,314) (55,314) | .........16,800 XXX I
242370 20 3|DEANFOODS CO .o . | 02/25/2016. | SANFORD BERNST 27,215.000 518,687 XXX 455,803 | .oooerienn 466,737 | oo (10,934) ceveeennne(10,934) [ i | ... 455,803 62,883 62,883 XXX | IS
291011 10 4| EMERSON ELEC CO.....oovvvvvvvrrrvrnrerrccnnennennccecenesneneeseees .| 03/1712016. [ VARIOUS.........coovvvvvevevevvrvvnrevsvsnssnsnnens | coveresenens 70,000.000 | .......... 3,607,752 XXX | 2,234,671 | ...........3,348,100 | .......(1,113,430) coennn(1,113,430) 2,234,671 w0 1,373,082 | .........1,373,082 | ........33,250 XXX I
303726 10 3 [ FAIRCHILD SEMICOND.........ccoevvvvrmerrirnerrirnsereernnnnnees | - | 01/25/2016. | SANFORD BERNST. 53,090.000 | ......c.... 1,083,201 XXX | 874,699 | ..........1,099,494 (224,795) (224,795) 874,699 208,502 208,502 XXX | E—
31787A 50 7 |FINISAR CORP. . 103/16/2016. [ SANFORD BERNST.........covvrmerermvrrres [ ovrrrrenees 10,570.000 | ...ocvvvevenee 154,272 XXX | e 153,688 | ...oovvvenen 153,688 0 creverinnnnn 153,688 585 585 XXX | E—
35671D 85 7 |FREEPORT-MCMORAN COPPER . | 03/18/2016. | BONY... .180,000.000 1,999,136 XXX 1,472,400 1,218,600 253,800 253,800 1,472,400 526,736 526,736 XXX
36467W 10 9| GAMESTOP CORP. . 103/18/2016. [ SANFORD BERNST.........cocvummrienerines [ ovrrirenens 13,040.000 | ...ccovvenens 410,765 XXX ] 317,578 | e 365,642 | ....ccooeuu (48,064) cornenenen(48,064) 317,578 93,187 93,187 XXX | E
387328 10 7 [GRANITE CONSTRINC........cccoovvvmmmrrrvmsmrerisseneriinnnnnns | - | 01/13/2016. | SANFORD BERNST. 2,860.000 | ..oovrvener 104,917 XXX | e 102,078 | oo 122,723 (20,645) (20,645) crevernnn 102,078 2,839 2839 372 XXX I
40537Q 50 6 [HALCON RESOURCES CORP ...cccoovvrmmerriirrcriins . | 03/08/2016. | VARIOUS. 38,462.000 13,753 XXX 342,308 48,462 293,846 293,846 342,308 (328,555) (328,555) XXX | F—
437076 10 2 |HOME DEPOT INC . | 03/11/2016. | BONY. 90,000.000 | .........11,231,488 XXX ] 7,072,462 | ........ 11,902,500 | ........(4,830,038) cerernr(4,830,088) [ oo | e 7,072,462 | crer4,159,026 | .......4,159,026 | ..o XXX I
438516 10 6 [HONEYWELL INTLINC.......cccoooccevicsvccscccccscccscccssscsccrns .| 01/29/2016. | BONY 20,000.000 2,029,161 XXX | 1,797,213 2,071,400 (274,188) (274,188) coene1,797,213 231,948 231,948 XXX I
457187 10 2 | INGREDION INCORPRTD. . | 02/24/2016. | SANFORD BERNST. .1,510.000 144,698 XXX ..127,071 ..144,718 .(17,648) .(17,648) | .. 27,071 17,627 17,627 XXX
459200 10 1 [INTERNATIONAL BUSINESS MACHS...........cccccooeeeceee .| 03/02/2016. [ VARIOUS.........coovvvvvvvererervvvressrssnsnrnnnns | covevesesend 60,000.000 | .......... 7,633,730 XXX | 2,548,862 | ..........8,257,200 | ........(5,708,338) <rernnn(5,708,338) 2,548,862 5,084,867 5,084,867 XXX I
46120E 60 2 [ INTUITIVE SURGICAL INC......oooorermrerrerrrirncrrrirnereiins . | 01/13/2016. | BONY. 8,000.000 | ........... 4,504,300 XXX [ 3,794,988 | ..........4,369,280 | ...........(574,292) cevereenne(5T4,292) [ o | e 3,794,988 | e 109,312 | 709,312 | oo XXX | E—
478160 10 4| JOHNSON & JOHNSON.........ccoovecmmmmvecvrmnvecisnrreinnnnns | - | 03/14/12016. [ VARIOUS.........ocorvcrvcncnvicinns | v 149,700.000 | .........15,283,055 XXX ] 9,454,692 | ......... 15,377,184 (5,922,493) (5,922,493) v 9,454,692 | wernnn5,828,363 | ........5,828,363 | .........14,775 XXX Lo
502175 10  2|LTCPPTYSINC .| 03/18/2016. | SANFORD BERNST.........ccccccvevevevevere [ voveverenen 19,570.000 | ..oooovvveeen 861,996 XXX 818,725 844,250 (25,525) (25,525) 818,725 | ...ooovovevevevevevirinnns | e 43271 | v 43271 | .......10,568 XXX I
580135 10 1| MCDONALD'S CORP.......cccuvummmrmmriinrrrnnsinsrsnnsennnns |« | 01/29/2016. | VARIOUS 60,000.000 | ........... 7,249,215 XXX ] s 1,650,932 | ...........7,088,400 | ........(5,437,468) cerer(5,437,468) | e | 200000 1,650,932 | crennn,598,283 | ........5,598,283 | ....cooccveriiriis XXX I
58501N 10 1| MEDIVATION INC . 02/26/2016. [ BONY........oooooeveeeveeeeeeivesiviiisinssesisinnnnns | covevssenens 21,000.000 | ............. 753,226 XXX | 1,076,686 | ..........1,015,140 61,546 61,546 coeree 1,076,686 (323,459) (323,459) XXX I
58933Y 10 5|MERCK&COINC . | 02/17/2016. 0,000.000 2,019,700 XXX 2,104,884 2,112,800 (7,916) (7,916) 2,104,884 (85,184) (85,184) XXX
59408Q 10 6| MICHAELS COS INC. . | 03/16/2016. | SANFORD BERNST 3,320.000 80,815 XXX 79,253 73,405 5,847 5,847 79,253 1,562 1,562 XXX | IS
626717 10 2| MURPHY OIL CORP..........ccccoovumemircrirmrcrcscsiscicssscsenennnns | - | 02/19/2016. | SANFORD BERNST, 35,180.000 598,022 XXX ] 952,548 | ............. ST £ POROOOOOOOO (7.3 £ A [ [ IS 162,757 952,548 (354,526) (354,526) XXX I
626755 10 2| MURPHY USA INC sevvrnsesssssssnessnnenens |+ | 03/16/2016. | SANFORD BERNST. 3,910.000 238,781 XXX | 217,825 | oo 173,716 | coooreaa (18,208) cerennnnnn(18,208) 217,825 20,957 20,957 XXX | E—
637071 10 1] NATIONAL-OILWELL INC ceverivererensssnsennnseseenenes |+ | 031112016, | BONY coooooiccccveeecvessceniisnens | v 330,992.000 | .........10,833,446 XXX ] 7,992,604 | ... 11,084,922 (3,092,318) (3,092,318) e T,992,604 | oo 2,840,842 | ........2,840,842 | ..o XXX | F—
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670346 10 5| NUCOR CORP .| 03/03/2016. [ BONY.......ooooovevevvvivevivivivivinisesesmsessnsnnns | wovevenenens 15,000.000 | ..ooooveeeeen 644,029 XXX ] 467,054 | ............. 604,500 | ...........(137,447) covverenens(13TAAT) | i | cvvveeeeeeen 887,054 | e 176,975 | 176,975 | .......... 5,625 XXX I
674599 10 5| OCCIDENTAL PETE CORP DEL.......cccccocvemmrineriernins . | 02/25/2016. | RETURN OF CAPITAL 8,345 XXX 8,345 4,836 0 8,345 0 XXX | E
69349H 10 7 [PNMRESOURCES INC........ccoovvrirmrmrirmrmrirnererirncnenns . | 02/09/2016. | SANFORD BERNST...........covvvmrvreres | corireerenans 4,090.000 | ...ccccoevenns 130,854 XXX | s 110,639 | oo 125,031 | oo (14,392) cerrerennen(14,392) [ v | v 110,639 20,215 20,215 XXX | E—
75605Y 10 6 | REALOGY HLDGS CORP........ccommvrrevmrerrermrrrerernnreins . 101/20/2016. | SANFORD BERNST..........coocvvvmrrmreirrne | corirrennns 17,870.000 | ...ccooveuee 575,193 XXX 666,716 | ....cccoo..n 655,293 | oo 11424 | s | i | i 11,424 666,716 (91,523) (91,523) XXX | E—
758750 10 3 [REGAL BELOIT CORP........cccooooiimmmvrirnrreisnrviisennns | - | 02/09/2016. | SANFORD BERNST, 940.000 47,555 XXX 76,013 55,009 21,004 21,004 76,013 (28,458) (28,458) 216 XXX | E—
76169B 10 2| REXNORD CORP. .1 03/18/2016. | BONY. 258,900.000 5,095,300 XXX 5,289,327 4,691,268 598,059 cerernenn598,059 5,289,327 (194,027) | ...........(194,027) XXX
78454L 10 0| SMENERGY COMPANY.......ccccoovuriimmrivnnirericcnronenene | . | 01/22/2016. | SANFORD BERNST. 27,620.000 325,147 XXX 821,256 543,009 278,247 278,247 821,256 cererennn(496,109) [ ... (496,109) [ oo XXX IS
79466L 30 2| SALESFORCE COMINC.........ccoooiivmmvriverrreirernecrennne | - | 01/05/2016. | MORGAN STANLEY.....oovvvervcrirnns [ e 40,000.000 | ........... 3,082,411 XXX ] 2,340,900 | ...........3,136,000 | ...........(795,100) — R (0) 2,340,900 SRR (5 X I B 41511 | s XXX | I
81369Y 60  5|SELECT SECTOR SPDR TR....cocvovcvcvcrcrcrcncccncncccicncencnes |+ | 0212212016, | BONY..covovvvvvvvvvvvvvnrcvnncvnvsncnnnsscnsesennsenins | cevereses 200,000.000 | .......... 4,244,517 XXX | 2,314,973 | .........4,766,000 | .......(2,451,027) ceenenn(2,451,027) 2,314,973 cee 1,029,544 | ..1,929,544 | .........29,969 XXX | I
848574 10 9| SPIRIT AEROSYSTEMS HLDGS..........ccocvvevrvmereevnnenns | - | 03/22/2016. | VARIOUS.......ocoiriririieriieriienins | e 43,390.000 | ............ 2,139,892 XXX 1,274,791 | .........2,172,537 (897,746) (897,746) cerenen 1,274,791 865,101 865,101 XXX | E
852891 10 0| STANCORP FINANCIAL GROUP.........ccccccoeoeveveveverers .| 01/14/2016. | SANFORD BERNST 9,280.000 | ........... 1,056,964 XXX ] 605,485 | ...........1,056,806 | .........(451,322) coerennn(451,322) 605,485 v 451,480 | 451,480 | oo XXX I
886547 10  8|[TIFFANY & CO. . | 03/18/2016. | VARIOUS. .120,000.000 8,469,202 XXX 8,725,026 9,154,800 429,774) (429,774) | .. 8,725,026 (255,824) (255,824) XXX
887320 20 7| TIME WARNER CABLE INC.........oocoovervverrmrrrcierrriinenns . | 02/17/2016. | BONY. 30,000.000 5,624,013 XXX ] s 1,328,375 | ..........5,567,700 | ........(4,239,325) veene(4,239,325) o 1,328375 | s v 4,295,639 | ........4,295,639 XXX | IS
913017 10 9| UNITED TECHNOLOGIES CORP........cccccooeoewererevevcccs | . | 02/25/2016. | VARIOUS 5,000.000 | ............. 487,021 XXX ] 556,488 | .............. 480,350 | .............76,138 76,138 556,488 (69,467) (69,467) XXX I
918204 10 8|V.F.CORP . 103/01/2016. [ VARIOUS.........ccoooveririnerirerineriinenes [ ovriirenees 70,000.000 | ........... 4,488,884 XXX ] 4,965,324 | .........4,357,500 607,824 607,824 cerenenn,965,324 | cererennr(476,440) [ ..o (476,440) [ oo XXX | IS
92343V 10 4| VERIZON COMMUNICATIONS..........cooooicriccccicsrsirrrris .| 02/03/2016. | VARIOUS.........cooovvvvvvvvvvevvrrvnvsnssssssnnnns | wovevevens 200,000.000 | .......... 9,836,643 XXX 9,598,105 9,244,000 354,105 354,105 9,598,105 238,538 238,538 | ... 113,000 XXX I
928298 10 8| VISHAY INTERTECHNOLOGY .....cooooierevircreeermcreninns . | 02/25/2016. | SANFORD BERNST.........oovvvveererriv | cevirrerennns 9,150.000 | ..ccovvs 104,916 XXX | 115,976 | ..ocvvveee 110,258 5719 5719 cerrreneeen 115,976 | s | v (11,061) | evvveenee(11,061) | oo XXX | E—
931142 10 3 | WAL-MART STORES INC........ccocovveermrmrermrrenrerrreeinns [ 01/07/2016. [ BONY......cvvoeererceeeissneemissneemssnenes | ceverenenens 40,000.000 | .......... 2,599,216 XXX ] 1,935,976 | ..........2,452,000 | ...........(516,025) (516,025) ceereeeen 1,935,976 | coeren063,241 | 663,241 | ........19,600 XXX | I
94946T 10 6| WELLCARE HEALTH PLAN.. . | 02/23/2016. | SANFORD BERNST .1,900.000 171,929 XXX ...128,805 ...148,599 .(19,794) -(19,794) | .. 28,805 43,124 43,124 XXX
98310W 10 8| WYNDHAM WORLDWIDE............cocvcosvrvmeremerrrereeenenes | . | 03/22/2016. | DEUTSCHE BANK........ocovvvvierieniinens | o 70,000.000 | ........... 5,288,140 XXX ] 5,602,363 | ...........5,085,500 | ............516,863 | ..cooouiieririirriiens [ e | s 516,863 | ...oovvvrrrerivcriiies | rerenn5,602,363 (314,223) (314,223) XXX | E
98956P 10 2| ZIMMER HOLDINGS INC.........ccvsvvvemerrmverrercrirrereninns . 1 03/04/2016. | VARIOUS............coovmrrermrcrrerrsennrinnnnns | corersenens 50,000.000 | .......... 4,869,892 XXX ] 5,168,045 | ...........5,129,500 38,545 38,545 crerenn.5,168,045 (298,153) (298,153) | .........11,000 XXX | E—
G4388N 10 6| HELEN OF TROY LTD....coovevrvmvernirsncreerscnnisrscreeeneens |+ | 03/16/2016. | SANFORD BERNST.......covvvvvevmrrrrerns | covervcrinnns 1,080.000 | .oovvrivenes 110,611 XXX [ 68,608 | .....ccccooe. 101,790 (33,182) (33,182) 68,608 | ..o [ i 42,003 | .ooccvrrenen 42,003 | ..o XXX Ui
Y2573F 10 2| FLEXTRONICS INTL LTD......cvvovereviicrrceicsnreeesnnienns . [ 03/17/2016. [ BONY.......oooerrveierieissneeisseniissneins | covein 100,000.000 | ........... 1,166,205 XXX 1,154,990 | ..........1,121,000 33,990 33,990 e 1,154,990 | e | s 11,216 | oo 11,216 | e XXX [V
064149 10 7| BANK NOVA SCOTIA HALIFAX........cccccvoviviccimmiinnnnnns C| 03/23/2016. | SCOTIA 3,742.000 237,393 XXX 210,180 0 210,180 27,214 27,214 XXX I
125491 10 0| CI FINANCIAL CORP C| 03/24/2016. | CIBC. 9,542.000 278,261 XXX ...339,535 ..291,985 339,535 (61,275) (61,275) 2,099 XXX U..
136385 10 1| CANADIAN NAT RES LTD.......cccovvvvvvvvvvvvvvrvrnsnsnsnsnsnnnnnes | G| 03/24/2016. | RBC DEXIA....ccocrvrcrcrercrcecrcrercnenenceenens [ coveieieie 14,459.000 | .............. 504,080 XXX ] 437,096 | ............ 437,096 0 cooveienn 437,096 66,984 66,984 3,326 XXX I
286181 20 1 [ELEMENT FINANCIAL CORP  .....ovmvvrevrrrreimrnerein C| 03/23/2016. | VARIOUS........coovvrrvimmrrreireerriiinereinns [ vevenens 139,310.000 | ........... 2,024,495 XXX | 1,184,136 | .........2,326,477 | ........(1,142,341) ceeene(1,142,381) [ e | e 1184136 | cerennn.840,359 | L 840,359 | .......... 3,483 XXX Ui
739721 10 8| PRAIRIESKY ROYALTY.......cccccoeumrumrmmmrerrrrnversnnnnennes | G| 03/23/2016. | VARIOUS, 1.010 41 XXX 34 22 12 12 34 7 7 XXX Ui
891160 50 9| TORONTO DOMINION BK ONT........cccccceescucscsescrcscsencce | C| 0312412016, [ SCOTIA......cooeoeiriccivcicvcicscrcvesiriiin [ oo 4,433.000 | coovvvvve 243,904 XXX 242,024 240,446 1,578 1,578 242,024 1,880 1,880 2,261 XXX I
903914 10 9| ULTRAPETROLEUM CORP........cccccoommrvnermmrrrnircnnnne | G| 03/03/2016. | BONY....ouuviiiiriinriineiinriiesiiiseiiens | v 245,900.000 | ..covvrenes 399,755 XXX 986,059 | .cooverienad 614,750 | creeereee 371,309 | cooiiiicriienines | e | e 371,309 986,059 cenerennn(586,304) | ...........(586,304) [ ..o XXX | E
G05384 10 5 [ASPEN INSURANCE HOLDINGS.............cvcvvvvveveneneee | R| 01/14/2016. | SANFORD BERNST.......ovvvverrrcrcrcrcees | v 1,120.000 | ..ooovvvvvveeen 52,163 XXX | e 42,085 | ...l 54,096 | (12,011) — X VE k)] T 011 N [ 10,078 XXX U
G91442 10 6| TYCO INTL GROUP .| R| 01/29/2016. | VARIOUS. 90,000.000 3,081,228 XXX 937,700 937,700 3,807,800 (726,572) | . XXX
Y09827 10 9| BROADCOMLTD R| 02/06/2016. | VARIOUS 392,028.000 | .........11,055,462 XXX | e 16,606,707 | ......... 56,902,864 | ......(40,296,157) | ..ovvveenvriinininninns | covneninenissninnnins | s (40,296,157) [ ..o | v 16,606,707 (5,551,246) (5,551,246) 8,815 XXX Ui
9099999. Total Common Stocks - Industrial and Miscellaneou: -.....211,946,306 XXX ] 175,630,243 | ....... 256,991,849 | ......(84,271,439) | ....ooovvvvvvncrnnnnnn0 O (84,271,439) | ..oooovvvvvvvvrnnnnnn0 | ... 175,630,243 | o0 | ......36,316,069 | .......36,316,069 | ....... 707,043 XXX XXX

Common Stocks - Parent, idiaries and Affiliates
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30277@ 10 1 |FMIC HOLDINGS, INC... . 1 03/01/2016. | RETURN OF CAPITAL......ooovvvvvrrcncnnins [ covvivsvsvsvsssnsnsssssnssssnns | s 185,993 XXX | e JEESKCEK T [— 185,993 0 covenen. 185,993 0 LSS
9199999. Total Common Stocks - Parent, SUbSIAIaries and AffIIALES................c..ccvrvreuriuereerieeieeveeeeeeeeeeeeeeteseeseeeeeessesessiesvees e esesessssssaesesessessssssssssesensessnains | ceveiesinsen 185,993 XXX | 185,993 | ............. 185,993 0 0 0 0 0f.......185993 0 0 0 0 XXX XXX
Common Stocks - Mutual Funds
01882C 10 4| ALLIANCE BERNSTEIN STRATEGIC.......c.oomverrrrrrerenns . | 02/01/2016. | ALLIANCE BERNSTEIN........coccvveererens | corerrcrennns 1,811.982 | oo 75,135 XXX 26,677 80,380 (53,702) (53,702) 26,677 | oo | i 48,457 | o Y A XXX A..
78464A 73 0| SPDR S&P O&G EXP&PRD...........ccccoovwwvvsnrecvsnnnicnnnnne | - | 01/22/2016. | BONY....oovovivicciicssccicssscsssiiiens [ v 100,000.000 | ............ 2,680,811 XXX [ 3,706,000 | ...........3,022,000 684,000 684,000 ciern:3,706,000 | i .......(1,025,189) | ........(1,025,189) XXX | E
9299999. Total Common Stocks - Mutual Fund: 2,755,946 XXX 3,732,677 3,102,380 630,298 0 0 630,298 0 3,732,677 (976,732) | ..........(976,732) XXX XXX
9799997 Total Common Stocks - Part 4 ....214,888,245 XXX e 179,548,913 | ....... 260,280,222 | ......(83,641,141) | oo 0] (83,641,141) | .ovvvvvvicnneenn 0 ....179,548,913 .0 ....35,339,337 | .......35,339,337 | ......721,359 XXX XXX
9799999. Total Common Stocks ...214,888,245 XXX [ 179,548,913 | ....... 260,280,222 | ......(83,641,141) | ...c..occcc0e........0 0| (83,641,141 [ oo 0 ....179,548 913 0 35,339,337 35,339,337 | .......721,359 XXX XXX
9899999. Total Preferred and Common Stocks ....214,888,245 XXX ] 179,548,913 | ... 260,280,222 | ......(83,641,141) | ...oooovvvvvvvnnnnennn0 O (83,641,141) | ..ooovvvvvvrinenn0 | ... 179,548,913 0 35,339,337 35,339,337 | .......721,359 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks ....600,014,813 XXX ] . 574,452,342 | ....... 528,493,974 | ......(76,656,071) | ...........(390,984) | ......ccocorverece0 | o (77,047,055) | ........cccooee....0 ....570,388,186 .0 ....29,626,618 | .......29,626,618 | ....5,617,642 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues:.....7.
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt.B-Sn. 1
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE
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94988E P77 |WELLS FARGO BANK SAN FRANCISCO N.A........couiiiiiiiiiiiiisiniss s 2,000,000 | 04/19/2016...
16706B  VE 5 | THE CHIBA BANK LTD NEW YORK BRANCH............... ....2,000,000 | 03/28/2016...
000000 00 0 |UNITED OVERSEAS BANKLTD, NY......cccoomiimiiiniiiriiienisisissiesisiieninieas 1,000,000 {05/03/2016...
00279J  CB 6 |ABBEY NATL TSY SERV NEW YORK........ccoviiiriiiriiineinsiissniseiesssis s 1,000,000 |05/09/2016...
00280N  ED 8 |ABBEY NATIONAL TREASURY SVCS.........coomiiiiiiriiiiriiireiisiseisesesiesessesesiesssssssssessssssessesesenas 1,996,745 | 05/13/2016...
000000 00 O |SHINKIN CENTRAL BANK............. ...1,000,000 | 04/14/2016...
48802T UA 1 |KELLS FUNDING, LLC..........ccoccoeene. 1,497,408 |06/07/2016...
51489K XD 5 |LANDESBANK BADEN WUERTTEMBERG, NY ........ccooiiiiriiiiriiimiiiinniiisiissesiesssisssssssssssssssssssssssse s ....3,000,000 | 04/07/2016...
000000 00 O |NATIONAL BANK OF CANADA LONDON 2,100,000 | 04/04/2016...
000000 00 O |BANK OF MONTREAL, LONDON 03/28/2016...
000000 00 O |CITIGROUP GLOBAL MARKETS INC 03/28/2016...
000000 00 O |DEUTSCHE BANK SECURITIES INC 03/28/2016...
000000 00 0 |HSBC SECURITIES,INC........cooriiiiriirieiriiiieseieseiiesesiesesiesesisssssesesseseseeees 03/28/2016...
000000 00 O |PERSHINGLLC. 03/28/2016...
000000 00 0 |MIZUHO SECURITIES USAINC..... 03/28/2016...
000000 00 O |NATIXIS NEW YORK BRANCH....... 03/28/2016...
000000 00 O |AUSTRALIA NEW ZEALAND LONDON.......coiiiimiiimmeiiiineiseseseesessesess s 03/29/2016...
000000 00 O |BRED BANQUE POPULAIRE.........ccommmirimrrimmniernrissssssssssssesssssssssesssssessnns . 03/28/2016...
000000 00 0 [BARCLAYS BANK PLC........cooiiiiiriiiieiieceiesecesiseesis s 1,200,000 |03/28/2016...
000000 00 0 |BANK OF MONTREAL, LONDON .2,000,000 |03/29/2016...
000000 00 O |CITIGROUP GLOBAL MARKETS INC 04/28/2016...
89113E L8 7 | TORONTO DOMINION NY ..o (ORI .....1,500,000 | 05/06/2016...
22532X DL 9 |CREDIT AGRICOLE CIB, NY........ (O 1,500,000 |07/06/2016...
06053P NP 8 | BANK OF AMERICA CHARLOTTE .....oouiiiiiiiiisessiiessssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | Guvvnnnnses | eovsossssssssssissssies | avvvssssssssssees 2,000,000 | ..ooovveisniienans 2,000,000 |09/06/2016...
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYpe).........ccooriiiriiinniiisniicossisssiceniis 66,267,367 66,267,367 XXX
9999999.  Totals..... 66,267,367 | ...ccooovernnnnd 66,267,367 XXX

General Interrogatories:

1. Total activity for the year: Fair Value $.....3,161,642  Book/Adjusted Carrying Value $.....3,161,642

2. Average balance for the year:  Fair Value $.....72,380,807  Book/Adjusted Carrying Value $.....72,380,807

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....66,267,367 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §.......... ONAICE: §.......... 0
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Statement for March 31, 2016 of the FACTORY MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6 7
NAIL
Designation /
Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. Total activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement for March 31, 2016 of the FACTO RY M UTUAL I NS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories
ANZ BANKING GROUP LIMITED SINGAPORE 8,365,583 8,357,380 8,983,850 [ XXX
BANK OF AMERICA (OPERATING)...........ccooesserveenne. HARTFORD, CT. 2,114,508 1,742,984 1,116,992 | XXX
BANK OF AMERICA (LOSS PAYMENT)........cccccvevvrerenne HARTFORD, CT. reee(11,426,763) | .............(6,790,242) | ............ (12,973,392) [ XXX
BANK OF AMERICA (CDR AP).. . HARTFORD, CT (2,223,872) (4,106,892) (2,503,649) | XXX
BANK OF AMERICA - SINGAPORE.. . WILMINGTON, DE 6,527,084 6,527,084 8,606,566 | XXX
HSBC BANK OF AUSTRALIA LIMITED USD ACCOUNT AUSTRALIA.........cooorreirrrerrererineressnsssssessssssenens | sronevesssnessssns | svsvesessssesesssnns | sovvessssssssessansssssssnnnesess | seesesssesssssssmsssssssesssssen | conmeesesnnes 15,114,804 ....15,061,538 | .............. 20,571,742 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. HONG KONG 8,021,317 7,985,817 7,102,385 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD
ACCOUNT HONG KONG 8,258,756 8,269,146 8,119,766 [ XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. SINGAPORE 1,778,729 2,007,679 3,131,354 | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD. USD
ACCOUNT SINGAPORE 0.250 6,761 4,933,001 5,106,305 5,156,640 [ XXX
HSBC-BANK MALAYSIA BERHAD. MALAYSIA 9,790,388 7,865,005 | ..........cc.. 10,989,533 | XXX
HSBC-BANK MALAYSIA BERHAD USD ACCOUNT...... MALAYSIA 367,266 364,261 (677,870) | XXX
HSBC-HK&SHANGHAI BANKING CORP LTD............... NEW ZEALAND. 352,276 399,024 [ XXX
JP MORGAN CHASE NEW YORK, NY. 0.280 24,140 50,157,223 .. 70,422,845 | ............. 42,381,123 | XXX
JP MORGAN PRIV EQ-M.STANLEY..........ococvvverererernnnns NEW YORK, NY....oooooiiiiiiiviviivinmnmsesesesessssssssssssssssssssssenss | svsssssssssssssssssnns | sosssssssssssssssssens | soosesesssesssssesesssesesesesess | coosesssessssssssssssssssssssinss | vovevevesinis 16,148,993 120,166,927 | ..oovvveveenn 19,156,583 | XXX
JP MORGAN CHASE SINGAPORE BRANCH.... . SANANTONIO, TX 0.250 7,076,035 7,077,235 8,834,733 | XXX
JP MORGAN CHASE LONDON BRANCH LONDON 0.280 601 978,850 962,732 1,314,847 | XXX
NORTHERN TRUST DDA CHICAGO, IL 930,215 1,821,802 2,732,504 | XXX
ROYAL BANK (RES ACCT)....cccccuurriverireviininnnnns TORONTO, ON, CAN 0.550 62,318 20,773 2,909,875 (378,231) 785,072 | XXX
ROYAL BANK (USD ACCT).....orvverrnicrmnricrminniisnnnns TORONTO, ON, CAN 4,695,643 ..10,572,996 | .vvvvvinnn 8,605,198 | XXX
ROYAL BANK (PAYROLL ACCT)....oovvvvvvvrrrnrcnerncnncncnces TORONTO, ON, CAN (627,722) | XXX
ROYAL BANK (LOSS PAY).......ovoirrrerennveiseriiiiennnens TORONTO, ON, CAN 90,561,731 56,592,128 21,959,576 | XXX
RBC INVESTOR SERVICES...........ccccoceesvcccvivcciviviiirarns TORONTO, ON, CAN 570,793 619,357 XXX
0199998. Deposits in.....7 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX 76 15,852 67,740 487,636 | XXX
0199999. Total Open Depositorie: XXX XXX 93,896 20,773 225,666,010 220,667,872 | ..ccooveneee 163,652,492 | XXX
0399999. Total Cash on Deposit XXX XXX 93,896 20,773 225,666,010 220,667,872 | ............ 163,652,492 | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 7,856 7,266 6,745 | XXX
0599999. Total Cash XXX XXX 93,896 20,773 225,673,865 220,675,139 163,659,237 | XXX
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Statement for March 31, 2016 of the FACTORY MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

€130

1 2 3 4 5 6 7 8

Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Bonds - Issuer Obli
CANADA T-BILL DISC NOTE.... .ottt bbbttt eebsess et b b en bbbttt en s ssentnns | corisenin 03/15/2016....... 05/05/2016....... 4,048,355 939
CANADA T-BILL DISC NOTE. ...ttt b8 b et eebses b s b en bbb n st isentnns | sbninenian 01/28/2016....... 04/21/2016....... 699,818 581
CANADA T-BILL DISC NOTE ... | 02/23/2016....... 05/19/2016....... 149,909 .12
CANADA T-BILL DISC NOTE . 103/24/2016....... 06/16/2016....... | ..... 30,521,367 5,238
0699999. All Other GOvernmMeNt BONGS = ISSUET ODIIGATIONS. .. ...ttt sttt er st es et eeseesesees et seeseeseeeeseseesseseesesemiee | 48ee1eeseesetoeseeeEseseEteEseheeEeeseeseesesenEeeees | £8eEeeeeseeseeseEseheeseE e heeEee s e e s s ees et eetenseb et setensenen et entennsesntensanse | cenes 35,419,449 0 6,830
1099999. Total - All Other GOVEIMMENT BONAS .........cccvveiuiveieiteteteiecteieeceetete et etetetetesetetetestetetessetetesesseeesessesesessesesessesesesesessesesssesesesassssassssetessassesasssetesassssesansnsesesassssesasns  eeetessssesessssssesessssetessaseesessssetesessstesassesetesnsssessssssetessrsssensnnsesans | coees 35,419,449 0 6,830
Bonds - U.S. Special R & Special A Obli and all N 1 Obligations of A and Authorities of and Their U.S. Political Subdivision - Issuer O
CAPE GIRARDEAU CNTY MO INDL DEV AUTH MO .......covuiiieiuiiieieiiiiieissiessesisesse s ess sttt ents £ ebsessan b s sb s en bbb nienias | areresseses 03/01/2016....... 06/01/2016....... 1,005,614 13,333
CITIZENS PROPOERTY INS CORP FL .... | 03/07/2016....... 06/01/2016....... 2,065,885 34,167
REGL TRANPRTN AUTH IL oo | eevereneene | 03/14/2016....... 06/01/2016....... 3,023,184 50,000
UNIVERSITY OF N TEXAS TX ot ittetttttteest s et sttt s8££ b E bR en e bbb enb s £ oebebbenb s et en bbbt | anbsensenes 03/07/2016....... 04/15/2016....... 1,001,875 18,889
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations.. 7,096,558 116,389
3199999. Total - U.S. Special Revenue & Special A 1t Obligations and all Non-Guaranteed Obligations.. 7,096,558 116,389
Total Bonds
7799999, SUDLOAIS = ISSUBT ODIIGAIONS. ... ce ettt ettt ses sttt ses et sesses e eeeee s 28 ees e sesee8 o8 o8 ee8eEseeseEee8 e eEeeEeesees e sehees  484e1eeseeseEeeseeeEseEeeteEseheeEeeseeseeneseeEeesees | £1eEsetaeseesee et seseeseeseseeEeesee et sehees et et eeten et et setsnsenensstentenssenntennanse | cones 42,516,007 116,389 6,830
8399999, SUDLOTAIS = BONGS..... .ttt tes ettt rs st e es s f 888 E 8 f LR 8 EE A8 E L E £ Ef£EE R £E 84 EE 8 ESE b8 o8 E o R eEEeEE 16 LEeLEeEeEE R R EEEEeE LA R eEE oL R eEE SR eRE £ EeeEEeLE R R E AR R f LRt | eenes 42,516,007 116,389 6,830
Sweep Accounts
HSBC AUSTRALIA TERM DEPOSIT e [ 1213112014 [ 0700 | e [ e T4,887,159 | oot ens | i 16,875
HSBC BRAZIL ..ottt ... | 08/30/1990 5,060,496
J P MORGAN MONEY MARKET FUND.........c.cccc... 103312015 [ 0420 [ | e 79,566,404
BANK OF AMERICA AUSTRALIAN TERM DEPOSIT 07/01/2015....... | coovverereene 1890 | oo | e 44,604,202
BANK OF AMERICA AUTRALIAN (USD) TERM DEPOSIT........ccrvvurrririnerierirerereenns [ 07/01/2015.c... [ 0400 | o | e 10,182,980
ANZ AUSTRALIAN TERM DEPOSIT . ... oo titetttteietssttstesess s smssss s8££ Rt ehfeeE bbb et 03/31/2015....... | cvovvreenne0.250 | o | s 40,466,517
8499999. Total - Sweep Accounts. 194,767,758 0 ..224,728
8699999. Total - Cash Equivalents.... 237,283,765 116,389 ..231,558
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